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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 63,422,499 |....o.oiiies e 63,422,499 |................. 60,563,600
2. Stocks (Schedule D):
2.1 Preferred STOCKS ....c.cuiieiiiiiicicvctcecece ettt aes s s s s seses et s s eeeeneensesnenene [eaeseneeesenesseeeeeseneesesnnes |oeeseseeeee e [0 0
2.2 COMMON SEOCKS ...ttt [ 26,624,752 | [ 26,624,752 |...ccoevernnne 27,976,266
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [ornn s e [OOSR 0
3.2 Other than firSt IENS.........c.ceiiieeeeeceeccecee ettt et snenenene [reeeeneeesenes e e eneesennnes [oeeseeeeeseeeeseaeeeseseeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccoooeiiiiiciiiciee
ENCUMDIANCES) ...cveieiiieieieie ettt s s se s ses [oeeseseseaeaeennenetessteaeiesees [oeseteseseeeseseseseseeenenenenes [rereeeeeieieee e 0 freeeeeeeeee 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .t [roesiesessi s [ oo [OOSR 0
4.3 Properties held for sale (less $  .oovooeeiciiiciiics
encumbrances)
5. Cash($ .rerorrnen 2,324,354 | Schedule E - Part 1), cash equivalents
[ 854,465 |, Schedule E - Part 2) and short-term
investments (3 oo , Schedule DA) ......ccooveeveeeee [ 3,178,820 |- [ 3,178,820 |....cooveneee. 1,942,244
6. Contract loans (including $  .oveeevrvvrvieeeciiene Premium NOES) ... |oeveeeeeicieiiiieieieicieeeies oot eeeenes [ 0 freeeeeeeeeee 0
7. Derivatives (Schedule DB) .........c.cooiiiiiiiiieieeee e
8. Other invested assets (Schedule BA) .
9. Receivable for SECUNtIES .............coooiiiiiiiie i
10. Securities lending reinvested collateral assets (Schedule DL) .........ccoouvvvins | oomimininiiinininiiiiins [ [ 0 freeeeeeeeee 0
11.  Aggregate write-ins for iNVESLEd @SSELS ...........c.ccovivevevirieiieeeeieieieieseeie e oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ..oovovvvreveveeeninirinineeiens oo 105,714,215 | [ 105,714,215 | 105,524,834
13. Title plants less $ ..coovveeevieiiiicce charged off (for Title insurers
ONIY) otttk ettt bbbttt s bt n e e e s enenenene [eren ettt ettt eneaene | [eeeeeieie ettt eeens oottt 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........ccwooweoeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 1,074,944 .o e 1,074,944 | 1,189,692
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...............c....... 771,059 | 20,424 | 750,635 |.oveveeen 564,429
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........cccoeevveircinnnene.
earned but unbilled PremiUMS) ..........ccceviiieivereieiiiieeieeeeeeeeie s [eeeeseeseeeeneenns 5,358,978 |....oiieieeees e 5,358,978 |......coovnve. 4,586,059
15.3 Accrued retrospective premiums ($  ...c.ooooeiiiiiiiiiices ) and
contracts subject to redetermination ($ ..........ccoeveeeieninne. ) eeee e e [ 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ............covieueurirnineeeieesneeeens oo 819,747
16.2 Funds held by or deposited with reinsured companies ...........cccceveeniee eeriiiiiiiiiicicciecs
16.3 Other amounts receivable under reinsurance contracts .............c.ccovees ooeveneiniiiciiics
17. Amounts receivable relating to uninsured plans ............ccccoeiiiinieneneenee e
18.1 Current federal and foreign income tax recoverable and interest thereon .. .. 127,098
18.2 Net deferred tax @SSet .........cooiiiiiiiiiiie e [
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieieeeeirieeieens oottt eeeeeesennerenes [ eeeeee [ 0 freeeeeeeeee 0
20. Electronic data processing equipment and SOfIWAre .............cooiiiiiiiiiiiiiiis oo oo oo [0 0
21.  Furniture and equipment, including health care delivery assets
($ ..
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ | o oo 0 freeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ..............cccccoeveeevrveveeres fooveecieicnn 1,947,085 oo o 1,947,065 | 0
24, Healthcare ($ ...cccooovvvvvciciiiiiccnne ) and other amounts receivable ...... |o...coorcrriiiiiiniiies [ [ O RN 0
25. Aggregate write-ins for other than invested assets ..............cccccceeoeeveveveveveeecs foreccec 7,369,777 | (V1 7,369,777 |ccoeee 7,106,552
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ....c.cucveeeeceeueiereeeeeceeeee e e 123,182,883 |...ccvene 20,424 ... 123,162,459 |................ 121,792,986
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se st et st sse st s s e sesesesssssssssesesas [eocsesesesscacaessessensaciesnnans [oesemcacuessessesasssieasesmennas [oeacicusesesnnscaeaseseennscaas [0 0
28. Total (Lines 26 and 27) 123,182,883 20,424 123,162,459 121,792,986
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. Equities in Pools & ASSOCIAtIONS ......ooovvvemireiiiiiren 7,832,221 [ [ 7,332,221 [ 7,068,690
2502.  Investments DEA = FAIR ..o o 37,556 |- [ 37,556 | 37,862
25003, e et e e et e e et e e et e e ae e e e et e e eaneeeneeeeneeeaaneeeanneean [seeeennee ettt eenneeeneeennneeenn [ereeeiuneeene e e e e e et e s teeeean [oreeenee et e et e e s e e e e ene [reeenr e e e e e e
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) 7,369,777 0 7,369,777 7,106,552




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......cueuiiieiiieeteieieiieeietete st ae ettt se st s s se s s s st et sssssesese s s ssssesesessssansesesessnas [eoesessserecninns 21,983,003 |...cceovenee 21,822,535
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, ColumNn 6) ...........ccccevveieveverevecee v 1,307,500 |..ccviriinene 2,081,256
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN ) ......c.oiiiiioieieieieieeesieieieieeeee et ses s e e ssseseseses|eosesneneneisneas 4,437,212 | 4,098,214
4. Commissions payable, contingent commissions and other SiMilar ChArges ..............coeveueurueiieieieieeeeeee e e 2,827,907 |[.coveiriiciene 2,671,523
5. Other expenses (excluding taxes, lICENSES AN FEES) ...........civiiueieiiiiiiiireeieie ettt e s bbb s e s s |eo s n e 7,204 | 207,195
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cccueueuiieieiereiereieieeieee st | 360,922 ..o 302,394
7.1 Current federal and foreign income taxes (including $ ... on realized capital gains (10SS€S)) ........ccce. frrrerernieiiiniiiiiiciiiis i, 476,213
7.2 Net deferred taX lIADIlIY ...........ccceuevereeeeeceeee e ettt tee e et cte et eeeesetete e s eeesasaesesesesensesesesesesenssaesesesesensssesesesassnsssssesasassnsssnsesasesans|oebesessenescinienanas 714,628 | 1,791,629
8. Borrowed money$  coeeicenne 5,931,510  and iNtereSt tErEON $  oovvveeeeeeeeceieeeeeecies eeeeeeeeeeeeeeeeeeeeeneeen e eesseee e 5,931,510 [ 2,220,706
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$ s 26,134,708 and including warranty reserves of $  ......ocoverireisieiienicnnenns and accrued accident and
health experience rating refunds including $ .......ccccocooviiiiiiice 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) .ttt a ettt s et et s ek b e A st s st et s s st s st a st s s st et s s s |es s nea 21,322,254 | 19,567,785
10, AQVANCE PIEMIUM ....eeeeeeeeiececeeeeeeeeseesaeaesesesesessssssesesesessssssssesesassssseseesasssssssssssssasssassssesasssssassssesasssssssesesassssssssesasasssanassnsnsas [eresnestsseeteseenenes 762,244 | 794,925
11. Dividends declared and unpaid:
T S (oo g o] o 1= e P KON
LIV o] o3 g o] o [=T £ ST O O O O SO OSSP FEOO TN
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .......c.c.ciiiiiiiiieieretieieeeeeeetetetesesss e se bt es s s et 263,986 |.....coovevrieeiens 143,062
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 ...........ccoiiiiiiiiiii e e [
15.  Remittances and items NOt @lIOCALEA ..............coiiiiiiii e [ [
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 [
RS R B T e o U1 3 =T o [T T T AR FESU
19. Payable to parent, subsidiaries and affilIAES ..............cccocieieieieueiiecciieeeeee ettt ettt [ 701,412
20, DIEIVALIVES ....eueetrieireeeeeeees et eee ettt tee ettt et e eE £t e £ e e £t E £ e £ R R Rt h bbbttt s 225,171 | 88,883
21, PAYADIE fOr SECUNLIES ........cvcvivieieiiiicictetetctceee ettt ettt et ettt se et e et e st e s et essas s ss st esesesesesess s ssssesesesesssssnssssasssesesesesnsnssssssas|oesserenetebeine e nees 1,351 | 23,032
22.  Payable for SECUMIES I8NTING ........oiiiiiiii bbbt b bbbt bbbt bbbt b bttt sttt sbe st sbe b e sreste s e ste s e stesestesesrees [oreeteete s
23. Liability for amounts held under UNINSUIEA PIANS .......c.oiiiiiiiiiiee ettt et e et e et e s aeesaeeae e s e e saeeneeeneeeneennea ereereesressbeesbeesbeesbeesteetes [reeereesteereete s e e nnes
24. Capitalnotes $§ .o and iINterest therEON $ ... e e [
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] 276,758 400,205
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........cccoiviiiiieueiiiiiirsieeieieeese s sesens |eeseeee e 60,421,650 |....cccovuenvne 57,390,969
27, Protected Cell HADIIIES ............o oo
28.  Total liabilities (LINES 26 AN 27) .....cvveivivereiiieescieteieeseesete ettt se st sssss et b et st ses st b et ss e st ebe bt sssns bbb s s sns s s s s s nseee 60,421,650 |... .57,390,969
29. Aggregate write-ins for special SUMPIUS FUNAS ........c.iiiiiiiiii ettt ettt st sae e s esbe e beenbeeneenneene] P 0
30, COMMON CAPILAI STOCK .....ouveiieieiiieieeiie ettt ettt ettt et et e e s e esteestesseesseeseesseesseenseesseeseeesseesseeseeseenseenseenseesseenseessennsensaensees|osssressreesbessbessbessbessnnenns [reesbeenestesne s
o P o = =Ty (Yo o= o] = 1 (o o] TSP SPON! ST NP
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 RSN
34. Gross paid in @and CONHDULEA SUIPIUS ........cc.eiiiiiiieiiieiieie ettt ettt e et e et e et e e st e eseesseesseesseesseesseenseesseesseenseessesnsesssessees|ossssessressbessbessbeesressneenns [reesreesnesne s
35.  UN@SSIGNEd UNAS (SUMPIUS) .......vovvivieieiieieeetetetceeeee et ettt ettt e sttt es e s et st e b et et esess s ss e s e s et es et esess s st as et esesesesnan s esssasasesesesnaneeeserebearanaeas 62,740,809 |...ccovnne. 64,402,017
36. Less treasury stock, at cost:
36.1 shares common (value included inLine 30 $ ..o ) e [
36.2 shares preferred (value included inLine 31$ .o, ) e s [
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 62,740,809 64,402,017
38. TOTALS (Page 2, Line 28, Col. 3) 123,162,459 121,792,986
DETAILS OF WRITE-INS
2501, UNCTAIMEA FUNGS ......oviiiiiiie bbb [ 276,758 |..cveveicicicnne 377,535
2502, 0TI MISCEITANBOUS .......eeeeeeeeeeeeee ettt e et a e e e e e e e e e e e e e e et e s s eseae s ea e s ese e eaeaseseasesenseseasasnasessaeasesnnnsenn foesesesanseseeeeessteeeaeenatens 0 [, 22,670
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) 276,758 400,205
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 Dorchester Mutual Insurance Company

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COIUMN 4)...........cueuiuiiiiriiieieieiettee sttt sttt e 34,801,224 |................ 36,250,647
DEDUCTIONS:
2. Losses incurred (Part 2, Lin€ 35, COIUMN 7) .....c.ciiiiiiiiicieiiiiininese ettt ettt sttt ettt st 16,500,441 |................. 18,789,685
3. Loss adjustment expenses incurred (Part 3, Line 25, Column 1) 3,128,815 2,654,740
4. Other underwriting expenses incurred (Part 3, Line 25, Column 2) 14,274,766 |... . 14,164,524
5. Aggregate write-ins for underwriting deAUCHIONS ... oo e oo et et e e e e e e e e e e e enenee 0
6. Total underwriting deductions (LINES 2 throUGN 5) ........c.ccuiiiiiiiiiiciiiir ettt 33,904,022 35,608,949
7. Netincome Of PrOtECIEA CEIIS .......c.ei ittt et e e st e e st e ea e e bt e seeaseeneeenseenseeneeeseenseenseenseenseanneannafosiaesssessessesneeansssnssensss |oeeeesssesessessaeesseeseeeneans
8. Net underwriting gain (I0ss) (Line 1 MinUS LiNe 6 PIUS LINE 7) ......cviviuiuiiiiiiiiieieicicicee e ee e e 897,202 oo 641,698
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ... e 2,633,892 |.....coovvneee. 2,439,548
10. Net realized capital gains (losses) less capital gains tax of $§ ..o 46,593 (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt ettt ettt et ettt et h b bttt ettt a ettt n e 175,277 2,574,926
11.  Netinvestment gain (108S) (LINES 9 + 10) .......cocuruiuiieieeececeeteieeeeectete e teeeessaete et esesssaesetesesenssaesesesenesssaesesessnsssssesesssanssssssssssssnssesdoeseeeeeee s 2,809,169 |.cooveeeennnne 5,014,474
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
SOOI amount charged off §  ..........cccoeenee 25,589 ) oo s (25,589) ... (42,346)
13.  Finance and service charges not iNCIUAEd iN PrEMIUMS ........ooviiiiiirieieiiiirireriseete ettt b e se e netene et e foeses e 36,336 |.oooeeeiie 53,311
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e 198,706 254,293
15, Total other iNCome (LINES 12 thIOUGN 14) ......ouiuiuiiiiiiiiieieieie ettt sttt st et ss s b b e b s e e e s s s senenin 209,453 265,258
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(Lines 8 + 11 + 15) 3,915,824 | 5,921,430
17. Dividends to policyholders
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 3,915,824 ..o 5,921,430
19. Federal and foreign income taxes incurred 695,097 507,493
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas 3,220,727 5,413,937
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, Column 2) ... 64,402,017 |...coco...... 58,243,280
22.  Netincome (from Line 20) 3,220,727 5,413,937
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $§  .................... (325,811) oo [ (5,648,342)
25. Change in net unrealized foreign exchange capital gain (IOSS) ...........ccooiiiiiiiiiii i
26. Change in net deferred income tax 751,189
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .. 15,217 |...
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus Column 1)
29, Change iN SUMPIUS NOES ..........ciuiiiiiiiiiiiii ettt e st s e e e e s eeseeseesaeseesmeseesmeseesresresresaesnesnesnesnesnesnnsnnsnssnedontentansenseseesteseeneeeennenees [eeseeeeeseeeneeeeeeeeneennan
30. Surplus (contributed to) withdrawn from protected CellS ...............ccooiiiiiiiiiiiiiic e e et
31. Cumulative effect of changes in accounting PrinCIPIES ... e neees [oeee e e e e e neas
32. Capital changes:
3201 PAI TN .ttt bt b et e s £ e s a et h £t h et ket h et ehe e ete e et e st et es et et e et ettt ese et esentese feue et et et et et e e et e e tenestene [eesesessesenseseteae e ese e eseneas
32.2 Transferred from surplus (StOCk DIVIAENA) .........c.coiiiiiiiiiiiiiicc et Je et ene [oetesene e ettt
32.3 TranSfErred 10 SUMPIUS ..ot e e e s e e s eeseeseeseeseeseeseesmeseesaeseesaesnesnesnnsneens [onneeeneeneeneeeneeneennennnnnes |eesesesenseseneeneeeeeeeeneas
33.  Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (Stock Dividend) ....
33.3 Transferred from CAPITAl .......... ..o e e e e e e e e e e s e e e s e e e e e e e esneas [eneeeeneeneeneneenneneennennennes |eeseeeeenseeeneee e e eeeeenean
34. Net remittances from or (t0) HOME OffiCe .........ccciiiiiiiiiiiiiic e e ees [oeeesee et ettt
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 (1,661,209) 6,158,737
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 62,740,809 64,402,017
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, MISCEITANEOUS [NCOME .....eieieieeeirerite ittt ettt ettt cs et e e ses et et e e seses e e e s eeseeseeee s essesnseeesesessesnsesesessssesnsesesesnsasnnsnses oennnnanaesnensananaas 198,706 oo 254,293
1402. Interest Income
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) 198,706 254,293
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 Dorchester Mutual Insurance Company

CASH FLOW

10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

1 2
Current Year Prior Year
Cash from Operations
Premiums cOllECted NEt OF FEINSUIANGCE ........c.cuiuriiecuceeeeieeeeeeteeeeeceeseseeeeees e eseseessees e esesesesesasssessseeesasaesesesesessssassesesassssassesesanas [eoeersasirecnanns 35,701,149 | 37,081,062
NEE INVESIMENT IMCOMIE ...ttt e et e s s e e e e e e s e s ee e e e 2 e s e s e e e e a2 2 e A e s ee e e e s e s e seseeee e e e seseseses s ssnsesesesesnsesesesesesna|easssssreriricanas 3,084,132 [ 2,218,318
MISCEIIANEOUS INCOME .......voieeeieceiectieceeec et ces s e st es e es e es e ees e ess s es e e e s e e ees e es b ees e e as e s ees s ens s eesebnsebens b ens et ens et ens et ens s nna 209,453 265,258
TOtal (LINES T HIOUGN 3) ..ottt ettt ettt et s e e e e st et e s s e s s es e s e s et et e s e s e ss et es et et et et esean s esasesesesesesnnnanas 38,994,734 39,564,638
Benefit and 10SS related PAYMENES .........c.ccooviviviviuitetieieee ettt ettt s s s e s s ettt et es e et ssss et esebesesssn s st esesesesesesssnsssssasases |oreresesesnnnas 15,113,177 oo 19,239,085
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS .........cc.coviiiiiiiiiiiiiiienieseeseeeeees e, (O 0
Commissions, expenses paid and aggregate Write-ins for ABAUCHONS ................c.cueueuriiiieieieeeeeeceeeeeie et [eeseeeeeeneeens 17,049,662 |................ 17,185,514
Dividends Paid t0 POICYNOIAETS ...........c.cueviuiiiiiieietetetceee ettt s ee s ettt et s s s e s e s e s e s e s esessss s ssssasesesesessss s ssssesesesesesssnasssssas|oeesseesebesenee e st sesaeaenenes (O 0
Federal and foreign income taxes paid (recovered) net of $ ........cocovevevevivnnrenenn tax on capital gains (losses) ................ 1,345,002 662,808
Total (LINES 5 thIOUGN 9) ...ttt ettt ettt ettt st s st et s s e s s e s e st et e b e s esn s s es et s et et esean s esasesesesesesnnnana 33,507,841 37,087,407
Net cash from operations (Line 4 MINUS LiNE 10) ..........ceieieiiiiiriieretieieeeeee et tetee ettt s st sesss s s s sesesesennene ] 5,486,893 2,477,231
Cash from Investments
Proceeds from investments sold, matured or repaid:
0220 = 0 oSS TSTUUPOTRTTRRTITY NOUTOTOTTOU 7,931,982 [ 9,047,950
12,2 SHOCKS ...veeeeueueeeeee e caeteeeeeee e e seeeeee e eseseseeee 2 esesesee e e e esesee a2 a2 e A2 A e e eeee 22 A e A e A e e e A £ S A SRS A eE e A SRR n A e A eeee S e se A e s et e s s nan s et et esennnnnesenes e st 7,472,979 | 8,170,801
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 ......cuvtiiieceeeeteereeestteeeteereseseeeeetse st seseeeaeessseseseseeeeeeseaeaeteeesseseesee et esesaesnsetesesesaesnsesesesesaennsnsasesnsasnnsenaosictstssrsariricaanas 550,001 [.oeoveeeererienee 1,756,740
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 67,116 74,786
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocviveviueueueiieeeeeeeeietetetctee ettt et esessss s s sesesssn s s ssssens oeseseseseseseas 16,022,078 |................. 19,050,278
Cost of investments acquired (long-term only):
T = 0 TPV PTVSPPRTRTRTRT IUVUUOPOTOTN 11,122,128 | 8,668,841
13,2 SHOCKS -.-veeueueueeeeee e cscteeet et e e s e eee e e essseeeeee 2 e s eseeee e e e s eseseeee a2 e s 2R e e eeee 22 e RS A ee e A eSS A SRS A eE e A SRR n R e e eeee S e e s es et et s nanses et esesnnnnnesenesenneris et 9,371,243 | 6,503,237
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 ......vvueiieceeeeteereeteieeetrireseseeeeet st st seseeeaesseseaeseeeeeeeeseaeseseeeesseees et et eseseesnseeesesesaesnsesesesssaennsesesesnsssnnsenaosictsussrsaniricaanas 615,414 ..o 6,721,698
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 21,681 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 21,130,461 21,893,776
Net increase (decrease) in contract loans and PremiUuM NOTES ...........cuiiiiiiiiieiieii ettt e e seeesaeesneas 0 0
Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieeiieieeiereeieeeee et (5,108,382) (2,843,499)
Cash from Financing and Miscellaneous Sources
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 SUrplus, [€SS trEASUNY STOCK ............iiiiiiiiieitiiie ettt sttt ettt sie e b e sbeesbeebeeneesnesmnesanens [ereennsae s s s (O T 0
16.3 BOITOWEA FUNGS -..vveeeceeeceeteecee ettt eseseeeteeseseseseeeeee s eeseeee et eseeeseseae e e se e s eESe e e 52 eseE e e e e e e e se s et s s e e snseseaesessesnsnsasessssennsnss [crsrericuenrereas 3,710,804 |.....c.ce..... (1,070,840)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cocoiiiiiiiiiiiiieeeeeeneeeeeeeeeeee e, 0 foreeeee e 0
16.5 DiIVIAENAS 10 STOCKNOIABTS .........eeeittiiceieteter ettt bbbttt bbbttt sttt oot tsssssneseeasnnees (O RN 0
16.6 Other cash Provided (BPPIHEA) ..........c..cueviueiieiieeiecee et esae sttt ettt a s a et a e a e a e s s s s s s s s s s s sen s (2,852,740) (949,992)
Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecevrennne 858,064 (2,020,832)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ........c.cccooevuevereiririnreennnns 1,236,574 (2,387,099)
Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI ......oucvivtiiieceetet ettt ettt ettt e sttt s st b b s s e s bbb s e s s bbb se e s s e b b as s e s b et st esnsebe b s s sn e sebe b st eb et en e ne s 1,942,244 | 4,329,343
19.2 End of period (Line 18 plus Line 19.1) 3,178,818 1,942,244

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
228,955 | 228,121 [ 244601 .o 212,475
603,400 |...coovvvrinne 294,480 |....oovieeene 330,935 | 566,945
2.2 MUIIPIE Pl CTOP ...t eneanas oeeeeeeseseeeeeneeeaeneeeeeas 0 oo o (01 0
2.3 FEAEIal fOOA ......coouieieieictcecceeee ettt en s nes oeseeenee et 0 oo [ 0 feeeeeeeeeee 0
R e 1V | (Yo (o o PSR PPPPRR
2.5 Private flood ........ ..o .
3. Farmowners MUItipIe PEFl ...........ccoiiveveeeeeeeeeeeeeeeeeie e [oeeeeeneeneneneeeneas (56,044)|....covrrnn. 626,522 570,478
4. Homeowners MUItIPIE PETIl ......c.c.cveveeececeeeeeeeeeeeeeeee e nesaeas [eeeeeeeseaeees 10,241,198 oo 6,154,827 |.....covvvneeee. 6,953,850 |.......coevvee. 9,442,175
5.1 Commercial multiple peril (non-liability POFON) ...........ccceeveiieieereiieciieieis fecccsiiec 9,897,358 |..ccovvnenee 5,227,879 |.cooveeenee. 6,074,499 |.ocooven. 9,050,738
5.2 Commercial multiple peril (liability POrtion) .............cocoveueuereieccceeeeeeceeeees feereieieeiieees 2,095,854 | 973,688 |..oocvoveiinne 1,173,596 ..o 1,895,946
6. MOFGAGE QUANANLY ......coveeeivviiiceeieteiei ettt esses e nss b [eoceeeesensiciseseesenacacaeees 0 oo [ [0 0
8. Ocean marine
9. Inland marine
10, FiNANCIAl QUATANTY .....ovieieieiiieeeeeeece ettt [eeeeeieseete et eeas 0 oo [ 0 feeeeeeeeeee 0
11.1 Medical professional liability - 0CCUITENCe ...........c.ccooviiiiiiiiiiiiiiiciiccce [ 0 [ e [0 0
11.2 Medical professional liability - ClaIMS-MAAE ..........cocooveveveeiieiieieieieeiceees [ 0 oo [ 0 feeeeeeeeeee 0
12. Earthquake
13.1 Comprehensive (hospital and medical) iNAIVIAUAL ..............ccccceeireveierereices [oeeeeeeieeeeeenes 0 oo [ 0 feeeeeeeeeee 0
13.2 Comprehensive (hospital and medical) group ............cccccceviiiiiiiiiiiiiiins [ 0 [ e [0 0
14. Credit accident and health (group and individual) ..............cccceieieieiiriiererciens [eeeeeeeeeeeene 0 oo [ 0 feeeeeeeeeee 0
151 VISION ONIY .ovviviiiicectetete ettt ettt b bbb nsnns [oesenscacecesesnensicicaeeennas 0 oo [ [0 0
15.2 DENLAI ONIY ..ottt eaennans|eeeeeieneeet et eees 0 oo [ 0 feeeeeeeeeee 0
15.3  DiSADIlity INCOME .....eoveveieieecieiiceeie ettt [oeeessciciceseseenniciceeeennas 0 [ e [0 0
15.4 MediCare SUPPIEMENL ..........ccoiievieeeeeeeeceeieieteteieaeass st sesens [eeeeeieneeesen et eeaes 0 oo [ 0 feeeeeeeeeee 0
15.5 Medicaid Title XIX ......oiiiiiiiiieiie e nne [reesse e 0 oo o [0 0
15.6 Medicare Title XVIII ...
15.7 LONG-EIM CATE ...
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiii e
16.  WOrKers' COMPENSALION .............cvcveveuieieiieeeieeeiesesesesee et sesss s s eseseaes [eeeseseenneneeeeas 1,396,336 | 673,528 |...oooiiine 705,151 [ 1,364,713
17.1  Other liability - OCCUITENCE ......c.cveviiieeeeieieieieeeeeie et enaees[oeeeeensiciceseeeenas 485,708 |...cocveevee 222,729 |..ooven 256,092 oo 452,345
17.2 Other liability - CIAIMS-MAAE ........cocvevieiiiieieieeeteecee et [eeeeeeee s 0 oo [ 0 feeeeeeeeeee 0
17.3 EXcess WOrkers' COmMPENSAtION .......cc.eeiiuiieiiieeiiieeieeeie et e s e e sies |orseeeesee e s 0 oo o (01 0
18.1 Products liability = OCCUITENCE ..........cccocveveviuieieeieieieeeieeeeeee et [eeeeeeeeeee s 0 oo [ 0 feeeeeeeeeee 0
18.2 Products liability - Claims-made ..........c.ccccooviiiiiiiiieii s oo 0 oo [ [0 0
19.1 Private passenger auto no-fault (personal injury protection) .............c.cceeveves feeerevisinneeens 315,285 | 147,415 [ 159,286 |...cvoveveiee 303,414
19.2 Other private passenger auto Iability................cceeverriiieiirereeniiieeeeeisnesoeeeeeeeeecicecenes 4,533,585 |...coeiene 2,110,310 |oooeee 2,307,668 |................... 4,336,227
19.3 Commercial auto no-fault (personal injury protection) ..........c.cccoeevvevvienonnee feovvenvennennc 19,0970 [ 10,128 | 9,970
19.4 Other commercial auto liability . . 679,488 |.
21.1 Private passenger auto physical damage ...........ccccooveveveveeerceceeeeeieeeeeens oeeerenneenn 9,830,912 [0 1,770,757 o 1,952,439
21.2 Commercial auto physical damage ...........ccccevevriririeereieireninessseeeeeneneses eeeeeeseeeeeeeeeees 919,042 [, 266,083 | 280,673
22, AIFCraft (Al PEIIS) ....cvveveeieeeiieieteeeeceee ettt eaessnns oeseeee et 0 oo [ 0 feeeeeeeeeee 0
23, FIAEIRY e [ser e 0 oo o [0 0
24, SUIELY ooeeeeieeeeeeeeee ettt ettt nnenenes oottt 0 oo [ 0 feeeeeeeeeee 0
26.  BUrglary @nd theft ..........ccccviieicieiiieceeee e [eoeeee s 0 oo [ [0 0
27.  BOiler and MACKINETY .........ccococveveveveeeeeeeeieieteeeeeeee et eseaeas [oeseeeesee e 0 oo [ 0 feeeeeeeeeee 0
28, CTEAI «.vueeceiieeee ettt e 0 oo [ 0 [ 0
29, INEEMNALONGL ......cvcvivieiiicececteececce ettt en s enans oottt 0 oo [ 0 feeeeeeeeeee 0
30, WAAITANTY .o
31. Reinsurance - nonproportional assumed property ...
32. Reinsurance - nonproportional assumed liability ...........ccccccooveiiiiiiiiinnnn,
33. Reinsurance - nonproportional assumed financial lINESs .............ccccoveveveees oeereririeeeeeeene 165,273 [ooccccee [OOSR [V 165,273
34. Aggregate write-ins for other lines of business ...........ccccccciiiiiiiicicicee 0 0 0 0
35. TOTALS 36,555,692 19,567,786 21,322,254 34,801,224
DETAILS OF WRITE-INS
3401.
B0, et b et s e e et e s nee e s reesenneesereeesrneenreenarne |oesuneeeneeesneeenaneesneeesnees [oeneeeaneeeeneeeeneeeareesnnees [eeueeesneeesaneeenneenaneeennneees [erreeenn e e e e e e e e e e nneeeas
L0 P KPP RO RTPP PR RO ORI
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoeeieieieciciccicieieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

1 2 3 4 5
Reserve for Rate
Amount Unearned Amount Unearned Credits and

(Running One Year | (Running More Than Retrospective Total Reserve for
or Less from Date One Year from Earned But Unbilled | Adjustments Based | Unearned Premiums

Line of Business of Policy) (a) Date of Policy) (a) Premium on Experience Cols.1+2+3+4
...................... 244,601 244,601
..330,935 330,935

2.2 Multiple peril crop
2.3 FEAEral flOOQ ......c.cuevviiieieiciieiieeeeeeeee et |oeeeeeeeeseneneenensseeseesseienen [oeseseeenenesessseeseessennseee [reseeeeeeseseneeeneseseessneiene [reeeeeeee e |oeeeee e 0
2.4 Private crop
2.5 Private flood ...
3. Farmowners multiple peril O U R URR RSP RN 0
4.  Homeowners multiple Peril ...........ccccoevevevevevevereees [eeereenenieennns 6,953,850 |..voeeeeeeeeeeeeeeeeeees e e | 6,953,850
5.1 Commercial multiple peril (non-liability portion) ....... |cccceeeenene 6,074,499 6,074,499
5.2 Commercial multiple peril (liability portion) .............. |-oeeeeeeeens 1,173,596
6. Mortgage gUAranty ........cccceoererenenenineninesesesiens fooseesiesiese s
8. Ocean marine
9. Inland marine .... . 193,180
10. Financial guaranty ....
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ... [o...coooooio o e e 0
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ... |.
15.1 ViSion ONIY ....ooiiiiiiiiiciicice e
15.2 Dental OnlY .......ooeiiiiieieeeeeeeee s
15.3 Disability income
15.4 Medicare supplement ..
15.5 Medicaid Title XIX
15.6 Medicare Title XVl .....oooiiiiiiiiieeeeeeeees oo o [ [ [ 0
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9 Other NEAIN .....c.cuoviiiiceceee e [erereeececes [ |oeeere e et [ 0
16. Workers' compensation 705,151 705,151
17.1 Other liability - occurrence . . 256,092 256,092
17.2 Other liability - claims-made ..........ccccooeneennninnins fooviiiii
17.3 Excess workers' compensation ............ccceeeveevvenien foomvmmiiiii e [ [ [ 0
18.1 Products liability - occurrence
18.2 Products liability - claims-made
19.1 Private passenger auto no-fault (personal injury
ProteCtion) ......coviiiiiiiics
19.2 Other private passenger auto liability.............c..c......
19.3 Commercial auto no-fault (personal injury
ProteCtioN) ......oiviiiiiiiic
19.4 Other commercial auto liability.
21.1 Private passenger auto physical damage ..
21.2 Commercial auto physical damage
22, AIFCraft (Al PETlS) .....cveveveeieiieieiereeeeceeeeeee e eieieisaeas |oeeeeeeeeeeseeneneseseeseeseees [oeseseeneseeeesseseeseenesennnens [orereeseseeeieeiesesesesseseeniens [reeseseeessse e e et ene e e [oeeeeee e 0
23.
24.
26.
27.
28. Credit... 0
29. International
30, Warranty ......cccoeeeeieiiiicececeeeeeee s
31. Reinsurance - nonproportional assumed property ..
32. Reinsurance - nonproportional assumed liability .....
33. Reinsurance - nonproportional assumed financial
TNES .o nnnns |oeeeeeeeeese ettt eienees [eeee ettt ennnes [rteeee s eenenene[eeeeeneee et [reeeeee e 0
34. Aggregate write-ins for other lines of business ........ 0 0 0
35. TOTALS
36. Accrued retrospective premiums based on experience ....
37. Earned but unbilled premiums
38. Balance (Sum of Line 35 through 37) 21,322,254
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....evviiricetieieiree et seenensenes [ooesesses e 0 [ 0 [ [0 [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34
above) 0 0 0 0 0

(a) State here basis of computation used in each case




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
1o FIME o [ 519,082 |...ccoeernee 228,955 oo [ 447,468 |.....cocoeeunnee 71,614 | 228,955
2.1 AlEd INES ..o |reeeeeeeeneneeees 428,044 |....cooeven 603,400 ..o freeerereneeieiens 397,597 | 30,447 | 603,400
2.2 MUHIPIE PEFil CrOP ..o Joeeeenenenesesieeeeeneeens O U PPV SPTTPTUoUPST HOTTTS TP IR 0
2.3 Federal flood .........ccceiriieeerinnisiereniens [ O U PPV PP PST HETTT TP IR 0
2.4 Private CrOP .....cccoveveiviiieiiierecie e e [oeeeeee s 0
2.5 Private flood ..........cccc..... 0. ..
3. Farmowners multiple Peril ...........cccccovevevees foerenernnneeieinnennens 0 foviiiciciicns (56,044) ... oo oo o (56,044)
4. Homeowners multiple peril ...........cccocoeen forvrrnn. 44,966,147 [ 10,337,504 ..o e 43,644,363 | 1,418,090 |............. 10,241,198
5.1 Commercial multiple peril (non-liability
POIHIONY .t ettt [V 9,897,358 ... [ [ [ 9,897,358
5.2 Commercial multiple peril (liability portion) |.......c.cooceeerrnene [V 2,095,854 |....coiiiiiiiriiiinie e o o 2,095,854
6. Mortgage guaranty .............ccccceuevevevencuenns o 0 e [ [ [ [ 0
8. OCEAN MANNE ... foeeeeerenesenereenenenns 0 e vt [ | [ 0
9. Inland marine ....... ..361,531 |.. ..361,531
10.  Financial Quaranty ............ccocoeveeeeeeeeeeeens feorrnnneeeinnennnens 0 fociicciin e [ o e 0
11.1 Medical professional liability - occurrence . [..........ccccoeeveirinenene 0 [ oo e | | 0
11.2 Medical professional liability - claims-
MATE ..ot [eeeeenseaeae e O U PPV SPTTPTUoUPST HOTTTS TP IR 0
12, EarthQUAKE .....c.cooooveveeevceeeeeeeeeeeeeeeenenens [ 1,703 oo 1,391 [ o 1,703 oo oo 1,391
13.1 Comprehensive (hospital and medical)
INAIVIAUAL ..o et 0 [ oo e | | 0
13.2 Comprehensive (hospital and medical)
GPOUD ettt sseseas [oesnsesesesen s 0 [ e e [ [ 0
14. Credit accident and health (group and
individual)
15.1 Vision only
15.2 Dental only RN
15.3 Disability iNCOME ......c.cooveueeriiieieieiceeces [ 0 [ oo e | | 0
15.4 Medicare supplement ..............ccceveveveueees fererrnecccienn 0 [ oo e | | 0
15.5 Medicaid Title XIX ....ccoooeiiiiiiiiiieeeiiees oo, 0 [ [ [ oo [ 0
15.6 Medicare Title XV .......c.cooeueuiieriereieeens oo 0 [ oo e | | 0
15.7 Long-term care O
15.8 Federal employees health benefits plan ... [......cccooceeeieinnenne. 0 [ oo e | | 0
15.9 Other health .........ococooveveveveeciiieeeeee [ 0 [ oo e | | 0
16.  Workers' Compensation ..............cceceeueuevas freerverencnennnns 949,661 |............... 1,396,336 [..ocoovieernne 164,509 |............... 1,114,970 | o 1,396,336
17.1 Other liability - OCCUITENEE ......cvveveereceerns [ 1,331,974 | 485,708 | e 798,749 |.covvieirnenne 533,225 |.coviieiiinne 485,708
17.2 Other liability - claims-made ... ..
17.3 Excess workers' compensation ................. oo 0 [ oo e | | 0
18.1 Products liability - 0CCUITENCE .........cocveveves [ 0 [ oo e | | 0
18.2 Products liability - claims-made ................ oo 0 [ oo e | | 0
19.1 Private passenger auto no-fault (personal
INJUNY Protection) ..........oveeeeeerrererieeerernns fromeeeemieeeee e (U R 315,285 [ [ [ [ 315,285
19.2 Other private passenger auto liability......... oo (01 A 4,533,585 | oo e e 4,533,585
19.3 Commercial auto no-fault (personal injury
Protection) ........ccoeeereeniiiineee e
19.4 Other commercial auto liability. RN . 1,304, . 1,304,
21.1 Private passenger auto physical damage . |-....ccccoovrereeinenee [V 3,836,912 [ e [ 3,836,912
21.2 Commercial auto physical damage ........... |cccoernniceinen (U 579,542 ..o [t [ [ 579,542
22, Aircraft (all PErilS) .....ccvveveverereieeceeeeeeieis [ 0 [ oo e | | 0
23, Fidelity .ooeeeeeeieeeeeeeeeeeeeeeees [ 0 [ [ [ oo [ 0
24. Surety ............... 0.
26. Burglary and theft ............ccooeeeieeeieiereens e 0 [ oo e | | 0
27. Boiler and Machinery ...........ccccceeueeeeeeees foeeeereeeniennnneeneens 0 [ oo e | | 0
28, CreAIt ...vcvcvevceieiieeeiceceteeeeeeee e [re e 0 [ oo e | | 0
29.  INterNational ..........cccccvoveveueuevceeieieeeieieieieies [oeeeereieeee e 0 [ oo e | | 0
30, WAITANLY .o [ 0 [ oo e | | 0
31. Reinsurance - nonproportional assumed
PIOPEMY .ot [oesesenneis XXX o oo 544,853 |...eoeeeieieeeieieees oo e [ 544,853
32. Reinsurance - nonproportional assumed
l@bIility .ooeveeeeeie e e XXX eeeees [ o i i 0
33. Reinsurance - nonproportional assumed
financial liNes ........ccoevveeeeeeeeeeeeeeeee o, XXX oo feeeneeeeene 165,273 | oo e o 165,273
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeeee 0 0 0 0 0 0
35. TOTALS 49,225,086 36,651,998 164,509 47,432,525 2,053,376 36,555,692
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[ ]

If yes:

1. The amount of such installment premiums $

2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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+2-3)

Net Losses Unpaid
Current Year

Net Losses Unpaid
Prior Year

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

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

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 .
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 - 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 ......c.oeeiiiiiiii e
[DT=T o= o] | USRS UPRTN
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 ..

. 118,398

. 124,262 |.

o 4,065,385 |..
....................... 2874531 |..

358,088

802,571 |..

..14,231

112,785
1,888,002

o [ 2,601,166 |

381,261

. 118,398

. 124,262 |.

15,292,884

o 4,006,425 |

(Part 2A , Col. 8)

....................... 2,874,531 |...

358,088

.0
112,785
.1,888,002

....................... 2,601,166 |..

381,261

....................... 1776.003 | .

520,519

.0
194,663
.3,010,888
..75,631

o 2,170,223 | ..
........................ (174.900)]..

(32,803)
.0

...63,313
174,484 |.

497,245
5162 |

0 |
113,120 |
1,949,207 |.
. (15,211)).

0
212,568)
0

0
16, 183,678

21,983,003

16,500,441

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)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses Incurred But Not Reported 9
1 4 5 6 7
Net Losses Excl.
Deduct Incurred But Not Net Unpaid
. . Reinsurance Reinsurance Reported Reinsurance Reinsurance Net Losses Unpaid Loss Adjustment
Line of Business Direct Assumed Recoverable (Cols. 1+2-3) Direct Assumed Ceded (Cols. 4+5+6-7) 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 ..........cccceverninne
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...........ccccccveeeen
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 .........ccceeiiiiiiiiiiiiiece e

TOTALS

).

. 244,414 1.
..1,319,526 |..

0]
. 550,078 |..
.. . .. . , .. ..1,978,079 |..
..... .. 1,772, .. .. ..1,603,684 |..
..... .. ..6,241,756 |..

0]
. 768,470 |..
. 757,960 |..

..1,149,589 |.. . 625,533
. 757,960 |.. ..1,319,526 |..

0]
. 217,556 |..
..3,807,236 |..
...58,131 |..
..2,203,405 |..
. 431,705 |..
...63,508 |..

. 217,555 |..
..3,807,236 |..
...58,131 |..
..2,203,405 |..
. 431,705 |..

....... 1,646

“359.57 |.
204,137 |

....... 4,464

... (159,455) ..
...(288,525)/..
... (31,667)..
(1,649,198)]..

1,004,452 |.
/250,950 |

0

. (22,548)]..
(735,143)]..
....1,039 |..
. 536,229 |..
... (295,480 ..
. (25,943)]..

163,341 |

....... 1,646

...(7,000)]..
(206,944)]..

. 536,126

. 204,137 |..

....... 5,662

0

0]
.390,623 |..
..1,508,138 |..
..1,579,017 |..
..4,799,502 |..

.0 .
..1,506,323 |..
..1,017,910 |..

0]
. 195,007 |..
..3,072,003 |..
...60,070 |..
..2,739,634 |..
. 136,225 |..
...37,655 |..

101,001 |

. 132,002
. 474,873
. 401,539
..1,443,699

. 379,874
. 256,339

748,624
10,735
441613

891,602

21,983,003

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 $

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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:
T DIFECL vttt ettt ettt et et e et e e es et et ereneaennseas|ee e 578,736 ..o (01 0 [ 578,736
1.2 REINSUIANCE @SSUMEM ......ooovveieieieciieciiieieeseeecteeset et 1,988,616 ..o [OOSR [V S 1,988,616
1.3 REINSUIANCE CEART ......uviiieiriiieieieie ittt 677,39 0 0 677,396
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) ....c.coovcereeeeeeceeeeeeeeeeee e 1,889,956 |...ooovceeeiecie [0 U (V1 1,889,956
2. Commission and brokerage:
2.1 Direct eXcluding CONTINGENT .........c.c.ovivececeeeeeeieeeeceeee et [t [V 9,349,928 ... (V1 9,349,928
2.2 Reinsurance assumed, excluding contingent .............cccooeveeeieveeeeeneseefeoeieccciciccce 0 [ 6,593,337 | (110 T 6,593,337
2.3 Reinsurance ceded, excluding CONtINGENT .........c.crueueveveeeeececeeee e [V 9,373,640 .o (V1 9,373,640
2.4 CONtNGENE = QIFECL .....cvvvveiicececeeteeetete e s 0 [ 1,770,005 |oooveeeeeeeeeeeeeee [ 1 O 1,770,005
2.5 Contingent - reinSUrance assSUMEd .............cccocveveveveveueueeeeeeeieseseseeeeseses e [V 1,632,745 | (V1 1,632,745
2.6 Contingent - reinSUranCe CEAEM .............ovovrueueurueeeiieieieeeeeeeeee s oo 0 [ 1,769,492 ..o (110 T 1,769,492
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 [ 8,202,883 |...coeeeeeeeeeeeen (110 T 8,202,883
3. Allowances to managers and agents ...............ccceueueueereeeiererereseeeneseseneeseseeeereseeneeeeeeeeerenenneeen 0 foeic 4,420 ..o [V R 4,420
4. AAVEIISING .o
5. Boards, bureaus and associations ...........cccceeeiieiieii e e
6. Surveys and underwriting rePOrtS ..........cccuriiirinininine s
7. Audit Of @SSUrEdS’ FTECOTAS ......c.eiiuiiriieiieitieii ettt be e 0
8. Salary and related items:
8.1 SAIAMES ..eoecveieceieicece ettt e 777,048 | 1,605,239 | 75,147 | 2,457,434
8.2 PAYION TAXES ...ttt 157,403
9. Employee relations and welfare . 677,749
10, INSUFANCE ..ottt sensne s esesinmensennsesnnnnnnnneess 23981 |oeeieieievieiceeeeas 41,322 | 129 [ 49,982
B =Yoo (YT 9T [ 64,564
12, Travel and travel IEMS ........c.cveeeeeeeeeeee ettt ettt ee e s 20,826 |.cooeeeeeee 170,767 | 045 | 192,538
13. RNt AN TN IEIMS ....eveececeeeeecceeee e e 4,276 | 132,983 [ 8,010 | 145,269
14, EQUIPMENE ..ottt ettt s sttt ee s st es s s s enneee ... 74,692 |. ...87,230
15. Cost or depreciation of EDP equipment and software 600,204 670,884
16.  Printing and StatioNErY ............ccoovueueveieiieeieieie e , 66,094 ..o P28 R 72,149
17. Postage, telephone and telegraph, exchange and eXpress ............o.ovoveveucuee. [eeeererineeeceens 8,407 | 130,892 [ 8,278 [ 147,577
18.  Legal @nd AUAItiNG ......c.cvevveieiveieiiieieie ettt 699 51,080 98,058 149,837
19.  TOtalS (LINES 310 18) 1uuuieiiiieieieeeeeie e se e se s s st eneees 1,159,395 | 4,105,558 |.....cocvvviinne 207,773 | 5,482,726
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
CrEdits OF $ v e v [V 818,304 [ (O S 818,304
20.2 Insurance department licenses and fES ..........coceueveveeereeeueveveeeceeeee e 14 | 294,350 [ [V 294,464
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 0 [ 0
23.  Reimbursements by UNINSUIEd PIANS ...........cocooveveveueeciiiieieieeeeeeeeeee e oo O RN [OOSR 0 feeeeeeeeeee 0
24.  Aggregate write-ins for MiSCellaneous EXPENSES .............ccveuvrreueuerevisnsesess|eeseeecciceseeeeecaas 79,350 | 853,671 oo 118,735 [ 1,051,756
25. Total expenses incurred . , ... 14,274,766 |.. veeeen. 17,740,089
26. Less unpaid eXpenses - CUITENE YEAT .............cc.ceveveirieseeerereesessesesesesssssssesess |eoeeesiccicnnnas B A3T 212 oo e e 4,437,212
27.  Add unpaid EXPENSES = PIIOT YEAT ........c.cuevevreececeeeereeescessesesesesessssssesesesssasaeseeeseseseienennens 4,098,214 | 3,029,884 |......cooevin 23,973 | 7,152,071
28. Amounts receivable relating to uninsured plans, prior Year ...........ccocuevvvrinc e e [ [ 0
29. Amounts receivable relating to uninsured plans, current year ...................... 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 2,789,817 17,304,650 360,481 20,454,948
DETAILS OF WRITE-INS
2401, OUESTAE SEIVICES  ooiiieeceeeririiccecietri ettt ess e snsee et enens 77,238 | 597,639 | 56,936 ..o 731,809
2402. Charitable Contriutions ... 2,075 | 72,916 [ 3,852 | 78,843
2403, MiSCEITANBOUS  .....eoeeeeeeeeee et n e A e 12,024 | 57,947 o 70,012
2498. Summary of remaining write-ins for Line 24 from overflow page .............coooo.foeveeeccicininniicce [ R 171,092 | (O R 171,092
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 79,350 853,671 118,735 1,051,756

(a) Includes management fees of $

14,000 to affiliatesand $ ..

11

to non-affiliates.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. U.S. Government bonds
1.1 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 (UNGFMAIEA) ..........cvcveviveeieieiieeeeiceetet ettt ettt s ettt ese s es st sesesesnss s ssesesesetesesnsnesansnanans |eeeees .. 466,487 |...
2.21 Common stocks of affiliates ..600,000 |...
3. Mortgage loans

4 Real estate

5 Contract loans

6 Cash, cash equivalents and short-term investments

7 Derivative instruments .

8 Other invested assets

9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income

16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS

0901. Rounding
0902. ...
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $  .oovovceenne 57,775 accrual of discount less $ .....ccceeenvne 393,267 amortization of premium and less $ .......ccccoeeene 9,901 paid for accrued interest on purchases.
(b) Includes $ oo 0 accrual of discount 1€SS $ -....covvvrveuiunnes 0 amortization of premium and less $ ........cccecueureuenee 0 paid for accrued dividends on purchases.
(c)Includes $ .oooiriiiie 0 accrual of discount 1€SS $ -....covvvvrveuiunnes 0 amortization of premium and less $ ........ccceeueureunnee 0 paid for accrued interest on purchases.
(d) Includes $ oo 0 for company’s occupancy of its own buildings; and excludes $ .......ccccocvuecuenee 0 interest on encumbrances.

(€)Includes $ oo 0 accrual of discount 1€SS $ -....covvvrueuiunnns 0 amortization of premium and less $ ........ccceeueureunnee 0 paid for accrued interest on purchases.
(f) Includes $ oo 0 accrual of discount 168 $ .veveveecucerieinenens 0 amortization of premium.

(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 depreciation on real estate and $ 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

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

... (1,901,549)
.(1,386,259)|...

4. Real estate .....
5. Contract loans .
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 O RN 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0

12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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)

1. Bonds (Schedule D)
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS ...ttt ettt s sttt es et easas s s s sesesesnsnanans [erseeeseseseueieietnnsseneseseiene [oeeeeteieene et [oeee et 0
2.2 COMMON SEOCKS ...ttt ettt s s s s eaeas [nmnmnsnseseanssnnsnsssseseseanas [oaessssssines et e s essnnnns [oeeseseseses e e 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt ettt sttt ieies[eeeaeanann et e e enns [orneeese et etes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcveveeieieiee ettt ettt ettt es s s s s sesesssesenssesesesesesnsnns|eeeeesesesenennnseseseeeaeaeseenns |oesetreeeeseseseieie e neees [oereeeeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cciiiiiiiiiiieiiere ettt seeses [eereeeie e eiieens [ereeiie e nns [oresee e 0
4.2 Properties held for the production Of INCOME............c.coiiiiiiiiieiiciececeee e [eee e oo s s siees [oes e s 0
4.3 Properties held fOr SAIE .........coiiiiiiii et
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
{1 1T (VT 1= L SO SO PP STPUPP RO OO RO 0
6. CONMFACEIOBNS .......vvvieieiieeietetctet ettt ettt ettt b et s sese s e e et e s et e s esesess s st et s esesesessas s esssasesesesesnans |oeesesesesenentseseneseteieiesenns [oeseseeseeeeeseseaeseeesneneneees [oereeeeeeeieeen e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieiisiettsie sttt ettt ettt se et st et see e e ebenesbenesbesesaenens [reseeansentnsensnss s nsesenanienaes [oosaesssesnssssssestesesnseses [soeenseesnssesnsessnaessnaeaes 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes 0 oo e 0
9. Receivables fOr SECUMHIES ..ot [seessee e [oeeseiesee et [t 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........ccoiiiiiiiiiiiiiieieeiereeseereeieeiees [oreeieiieie s eieens [oreeie et enies [oreeseenie e 0
11.  Aggregate write-ins for invested assets ....
12. Subtotals, cash and invested assets (LINES 110 11) ..o.ooiiovoiouieeecccieee e [eeee e [OOSR 0 freeeeeeeeeee 0
13, Title plants (for Title INSUIEIS ONIY) .......ciiiiiiiiiiiiise et nn [eeeeeseeeese e e eseeseesaenees [eeeeeeeseeeeeesee e enaenees [eeeeee e e e e 0
14.  Investment iNCOME dUE @Nd GCCIUEM ........c.eiiuiiiiiiiiiie ettt ettt ettt sbe et et e bt ssnesnnesaeesiees [oseessensseise e e et e et e eteens [oreeseete et e eneessenae e e e ines [oeeeseeiseese e e e e e 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlleCtion ................cccvevevevereeeens foeveecciii 20,424 ..o 35,641 | 15,217
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. [........ccooeriiiiniiiiins Lo [ 0
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccoeoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..o
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS ........cccooiiiiiiiiiiiii e [orre e sns [oreeie e ees [eeeeie e 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............coccoveieiiiiiiiinns frerimiiiiiiiiccicins [ o 0
18.2 Net deferred taX @SSOt .....c.ciiiiiiiicicieii ettt ettt [oeennee s [ [ 0
19.  Guaranty funds receivable OF ON AEPOSIE ........couiiiiiieiieiiei ettt see e [oeeeeene s et ereees [oreete et e [ereee e 0
20. Electronic data processing equipment and SOfIWAIE ............ccciiiiiiiiiiiiii e [eeeseeseeseseseseeseseies [eeeieie e ieie [eeee e 0
21.  Furniture and equipment, including health care delivery @sSets ..o [ e [oeeeiene e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates ............c.ooouiiiiiiiiiiie e [ o e 0
24. Health care and other amounts receivable ...
25. Aggregate write-ins for other than invested assSets ..o
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt bttt ettt bttt b ettt nnene [ereea e 20,424 ..o 35,641 | 15,217
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccoreririnininies [seemmmsmieieieieccicies [ [ 0
28. Total (Lines 26 and 27) 20,424 35,641 15,217
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
220 RO KRS P RSP TR PR RSO TSO PR OPPRRPRTRRORRN
2207 RO KPP PR RO
2503, ettt ettt h et h ettt ekt h et et e e et £t h et e s e e ek et eh e e eh et eb et ehe st et e st et e st et e st et es et ese et etetes [etetete et et et e et e e tentea [eeeteueetete et et e e e ae st et e et s [eaee et ettt ettt eaes
2598. Summary of remaining write-ins for Line 25 from overflow PAge ............c.cveveveueucueeeieieieeieeeeeeeee oo [OOSR 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The Company does not adjust for permitted practices.

F/S F/S
SSAP # Page Line # 2022 2021

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 3,220,727 $ 5,413,937
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 3,220,727 $ 5,413,937
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 62,740,809 $ 64,402,017
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 62,740,809 $ 64,402,017

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 these estimates.

Accounting Policy

Premiums are earned over the term of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to cover the unexpired
portion of premiums written. Such reserves are computed by pro rata methods for direct business and based on reports received from ceding companies for
reinsurance. Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to
operations as incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

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

2) Bonds, not backed by other loans, are stated at amortized cost using the interest method.

3) Common stock are stated at market, except investments in stocks of uncombined subsidiaries and affiliates in which the Company has an interest of 20%, or more,
are carried on the equity basis.

4) Preferred stocks - None

5) Mortgage loans on real estate - None

6) Loan backed securities stated at either amortized cost, or the lower of amortized, or fair market value.

7) Investments in subsidiary and affiliated companies are stated as follows:

7 a) Newbury Corporation, a non-insurance subsidiary, is valued in accordance with SSAP 97.

7 b) Charles River Insurance Company, a Captive Insurance Company, is valued in accordance with SSAP 97.

8) Investments in Joint ventures and partnerships - NONE

9) All derivatives are stated at fair value.

10) The Company uses investment income as a factor in the premium deficiency calculations, in accordance with SSAP 53, Property - Casualty contracts premium.
11) Unpaid loss 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. Such liabilities are necessarily based on assumptions and estimates. While management believes that 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
liability are continually reviewed and any adjustments are reflected in the period determined.

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

Going Concern
There is no concern by management in the ability of the company to continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

None

NOTE 3 Business Combinations and Goodwill

A.

B.

Statutory Purchase Method
None

Statutory Merger

None

Impairment Loss
None

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
None

NOTE 4 Discontinued Operations

None

NOTE 5 Investments

A.

Mortgage Loans, including Mezzanine Real Estate Loans
(1) None

Debt Restructuring
None

Reverse Mortgages
(1) None
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

D. Loan-Backed Securities
(1) to (3) OTTI - None

4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

(5) no impairments

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) None

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) None

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) None

H.  Repurchase Agreements Transactions Accounted for as a Sale

(1) None

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale

(1) None

J. Real Estate
None

K. Low Income Housing tax Credits (LIHTC)
None

L. Restricted Assets

1. Restricted Assets (Including Pledged)

$ 631,244
$ 655,105
$ 11,328,356
$ 2,911,008

Gross (Admitted & Nonadmitted) Restricted

14.1

Current Year 6 7
1 2 3 4 5
G/IA 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 $ - 19 - 19 -
b. Collateral held under security lending
agreements $ - 19 - 18 -
c. Subject to repurchase agreements $ - 19 - 19 -
d. Subject to reverse repurchase agreements $ - 19 - 19 -
e. Subject to dollar repurchase agreements $ - 19 - 19 -
f. Subject to dollar reverse repurchase
agreements $ - 19 - 18 -
g. Placed under option contracts $ -1$ -1$ -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ -1$ -1$ -
i. FHLB capital stock $ 298,200 $ 298,200 | $ 132,200 | $ 166,000
j. On deposit with states $ 200,000 $ 200,000 | $ 200,000 |$ -
k. On deposit with other regulatory bodies $ - 1% -1$ -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ 7,476,868 $ 7,476,868 | $ 4,295,304 | $ 3,181,564
m. Pledged as collateral not captured in other
categories $ - 19 - 18 -
n. Other restricted assets $ - 1% - 1% -
0. Total Restricted Assets (Sum of a throughn) | $ 7,975,068 | $ -19 -13 - 1% 7975068 | $ 4,627,504 | $ 3,347,564
(a) Subset of Column 1
(b) Subset of Column 3
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 $ - 0.000% 0.000%
b. Collateral held under security lending
agreements $ - 0.000% 0.000%
c. Subject to repurchase agreements $ - 0.000% 0.000%
d. Subject to reverse repurchase agreements $ - 0.000% 0.000%
e. Subject to dollar repurchase agreements $ - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements $ - 0.000% 0.000%
g. Placed under option contracts $ - 0.000% 0.000%




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

h. Letter stock or securities restricted as to sale

- excluding FHLB capital stock $ - 0.000% 0.000%
i. FHLB capital stock $ 298,200 0.242% 0.242%
j. On deposit with states $ 200,000 0.162% 0.162%
k. On deposit with other regulatory bodies $ - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets

backing funding agreements) $ 7,476,868 6.070% 6.071%
m. Pledged as collateral not captured in other

categories $ - 0.000% 0.000%
n. Other restricted assets $ - 0.000% 0.000%
0. Total Restricted Assets (Sum of a throughn) | $ - 1$ 7,975,068 6.474%| 6.475%|

(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)

None
3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)
None
4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
None

M.  Working Capital Finance Investments
None

N.  Offsetting and Netting of Assets and Liabilities
None

O. 5GI Securities
None
P.  Short Sales
None
Q. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
1. Number of CUSIPs 0
2. Aggregate Amount of Investment Income $ -
R.  Reporting Entity’'s Share of Cash Pool by Asset Type
Asset Type Percent Share

(1) cash 73.1%
(2) cash Equivalents 26.9%
(3) Short-Term Investments
(4) Total 100.0%

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
A.  The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10% of its admitted assets.

B. The Company did not recognize any impairment write down for its investments in Joint Ventures, Partnerships or Limited Liability Companies during the statement
period.

NOTE 7 Investment Income
A. Due and accrued income over 90 days past due is excluded (non-admitted) from surplus.

B.  The total amount excluded in 2022 was $0.

NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives
(1) Credit Risk
The Company is exposed to credit related losses in the event of nonperformance to certain derivative instruments. However, there is no such exposure on
open derivative instruments (written covered call options) as of the end of the year. ( See Note 16).

Market Risk

Market Risk on derivative instruments could potentially include rate, volatility, correlation, equity and yield curve risk. The Company does not use derivative
instruments to manage these risks.

(2) Company objectives for using derivatives:

The Company takes positions from time to time in derivative financial positions to increase investment returns and reduce portfolio volatility. Financial
instruments used for such purposes include writing covered call options on common stock owned by the Company.

(3) Description of the accounting policies used by the Company for recognizing and measuring the derivatives used and when gains/losses are recognized.
The premium received for a written covered call option is recorded as a derivative liability until the option is exercised, expires or is otherwise terminated. The
liability is marked to market at each statement date with changes in fair value included in unrealized capital gains (losses). On exercise, premiums received
are recognized immediately by combining them with realized gains (losses) on the disposition of the covering asset. Upon expiration, or other closing
transaction, premiums received are recognized immediately as a component of realized gains (losses).

(4) Disclose if the Company uses derivative contracts with financing premium.
The Company does not use derivatives in financing premiums.

(5) Gains/(losses) representing a component of the derivative instruments' gain/(loss), if any, excluded from the assessment of hedge effectiveness.
Not Applicable, the Company does not use derivatives for hedging.

(6) The Net gain/(loss) on derivatives that no longer qualify for hedging accounting.

Not Applicable, the Company does not use derivatives for hedging.
(7) The Company does not use derivatives for cash flow hedging.

(8) The Company does not use derivatives for hedging.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 9

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

(M

Ordinary

(2)
Capita

(3)
(Col. 1+2)
Total

4)

Ordinary

(5)
Capita

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 +8)
Total

(a) Gross Deferred Tax Assets

(b) Statutory Valuation Allowance
Adjustment

(c) Adjusted Gross Deferred Tax Assets
(1a-1b)

(d) Deferred Tax Assets Nonadmitted
(e) Subtotal Net Admitted Deferred

Tax Asset (1c - 1d)

(f) Deferred Tax Liabilities

(9) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)

(1e - 1f)

$ 1,663,412

$ 1,663,412

$ 1,663,412
$ 966,465

$ 696,947

$ 356,774

$ 356,774

$ 356,774
$ 1,768,350

$(1.411.576)

$ 2,020,186

$ -

$ 2,020,186
$ -

$ 2,020,186
$ 2,734,815

$ (714.629)

$ 1,659,274

$ 1,659,274

$ 1,659,274
$ 931,364

$ 727910

$ -
$ 2,519,539

$(2.519.539)

$ 1,659,274

$ -

$ 1,659,274
$ -

$ 1,659,274
$ 3,450,903

$(1.791,629)

$ 4,138

$ 4,138
$ -

$ 4,138
$ 35,101

$ (30.963)

$ 356,774

$ 356,774
$ -

$ 356,774
$ (751,189)

$ 1,107,963

$ 360,912
$ -

$ 360,912
$ -

$ 360,912
$ (716,088)

$ 1,077,000

As of

End of Current

Period

12/31/2021

Change

(1

Ordinary

(2)
Capita

(3)
(Col. 1+2)
Total

4)

Ordinary

(5)
Capita

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 +8)
Total

Admission Calculation Components
SSAP No. 101

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

(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)

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

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

(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.

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

$ 545,000

$ 915431

XXX

$ 559,755

$ 2,020,186

XXX

$ 545,000

$ 915431

©«
'

$ 559,755

$ 2,020,186

$ 1,300,726

XXX

$ 358,548

$ 358548

XXX

«
'

$ 1,300,726

$ 358,548

$ 358548

$ 545,000

$ 915431

$(1,300,726)

XXX

$ 201,207

$ 1,661,638

XXX

$ 545,000

$ 915431

$(1,300,726)

$ 201,207

$ 1,661,638

2022

2021

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

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

Threshold Limitation In 2(b)2 Above.

$

1186.496%

62,740,809

1085.628%

$ 64,402,017

As of End of Current Period

12/31/2021

Change

(1

Ordinary

(2)
Capital

(3)
Ordinary

(4)
Capital

(5)
(Col. 1-3)
Ordinary

(Col. 2-4)

(6)
Capital

Impact of Tax Planning Strategies:

character as a percentage.

(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax

1. Adjusted Gross DTAs amount from
Note 9A1(c)

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

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

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

$ 1663412 | $

$ 1663412 | $

356,774 | $

356,774 | $

1,659,274

1,659,274

4,138 | $

0.000%

4,138 | $

0.000%|

356,774

0.000%

356,774

0.000%|

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

Yes [1No [X]

B. In 2022 and 2021 there were no temporary differences for which a deferred tax liability was not established.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

() (% (©)
As of End of (Col. 1-2)
1. Current Income Tax Current Period 12/31/2021 Change
(a) Federal $ 709,808 | $ 507,493 | $ 202,315
(b) Foreign $ -
(c) Subtotal (1a+1b) $ 709,808 | $ 507,493 | $ 202,315
(d) Federal income tax on net capital gains $ 46,593 | $ 684,474 | $ (637,881)
(e) Utilization of capital loss carry-forwards $ -
(f) Other $ (14,711) $ (14,711)
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 741,690 |$ 1,191,967 | $ (450,277)
2. Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses $ 322,775 | $ 330,002 | $ (7,227)
(2) Unearned premium reserve $ 927,549 | $ 855,234 | $ 72,315
(3) Policyholder reserves $ -
(4) Investments $ -
(5) Deferred acquisition costs $ -
(6) Policyholder dividends accrual $ -
(7) Fixed assets $ -
(8) Compensation and benefits accrual $ 311,989 | $ 280,355 | $ 31,634
(9) Pension accrual $ -
(10) Receivables - nonadmitted $ -
(11) Net operating loss carry-forward $ -
(12) Tax credit carry-forward $ -
(13) Other $ 101,099 | $ 193,683 | $ (92,584)
(99) Subtotal (sum of 2a1 through 2a13) $ 1,663,412 | $ 1,659,274 | $ 4,138
(b) Statutory valuation allowance adjustment $ -
(c) Nonadmitted $ -
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 1,663,412 | $ 1,659,274 | $ 4,138
(e) Capital:
(1) Investments $ 356,774 $ 356,774
(2) Net capital loss carry-forward $ -
(3) Real estate $ -
(4) Other $ -
(99) Subtotal (2e1+2e2+2e3+2e4) $ 356,774 | $ - 198 356,774
(f) Statutory valuation allowance adjustment $ -
(g9) Nonadmitted $ -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ 356,774 | $ - 13 356,774
(i) Admitted deferred tax assets (2d + 2h) $ 2,020,186 | $ 1,659,274 | $ 360,912
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ 107,670 | $ 129,370 | $ (21,700)
(2) Fixed assets $ -
(3) Deferred and uncollected premium $ -
(4) Policyholder reserves $ -
(5) Other $ 858,794 | $ 801,994 | $ 56,800
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 966,464 | $ 931,364 | $ 35,100
(b) Capital:
(1) Investments $ 1,768,350 | $ 2,519,539 | $ (751,189)
(2) Real estate $ -
(3) Other $ -
(99) Subtotal (3b1+3b2+3b3) $ 1,768,350 | $ 2,519,539 | $ (751,189)
(c) Deferred tax liabilities (3299 + 3b99) $ 2,734,814 | $ 3,450,903 | $ (716,089)
4. Net deferred tax assets/liabilities (2i - 3c) $ (714,628) | $ (1,791,629) | $ 1,077,001

D.  The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory Federal income tax rate to income
before taxes. The significant items causing this difference are as follows:

Income before taxes $ 832,108 21.00%
Tax exempt income deduction $ (81,041) -2.05%
Tax exempt expenses $ 3,087 0.08%
Dividends received deduction $ (129,078) -3.26%
Disallowed expenses $ 14,388 0.36%
Unearned Premium Reserve $ 73,688 1.86%
Rate differential $ - 0.00%
Prior year true up $ (14,711) -0.37%
Change in non-admitted assets $ - 0.00%
Other $ 43,250 1.09%
Totals $ 741,690 18.72%
Federal and foreign income taxes incurred $ 1,020,908 25.76%
Current taxes on realized capital gains $ 46,593 1.18%
Change in net deferred income taxes $ (325,811) -8.22%
Total statutory income taxes $ 741,690 18.72%

E. At December 21, 2022 the Company did not have any unused operating loss carryforward available to offset against future taxable income.
F.  Consolidated Tax Provision - not applicable.
G. The Company does not have any federal or foreign tax considerations that are expected to increase in the next 12 months.

H.  Repatriation Transition Tax (RTT)
The Company elected to pay the $82,691 RTT over 8 years. The amount per year, which began in 2018, is $10,336. The balance at 12/31/22 is $31,009.
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Alternative Minimum Tax (AMT) Credit
The Company does not have any AMT credits.

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

A.

The Company is under common management of Newbury Corporation with the following Insurance Companies: Norfolk and Dedham Mutual Fire Insurance Company
and Fitchburg Mutual Insurance Company. The Insurance Companies, known collectively as the N&D Group, have an expense sharing agreement with the Newbury

Corporation, whereby the Insurance Operation expenses are allocated from Newbury Corporation to the N&D Group using mutually agreed upon percentages.

Non-Insurance transactions greater than 1/2% of Admitted Assets: NONE

Transactions with related party who are not reported on Schedule Y

None

The Company due to / from affiliated companies is disclosed in Note 26.

The Company is a party to a Management agreement as described in A above. Newbury Corporation provides management service to N&D Group.

Guarantees or Undertakings for Related Parties: Not Applicable

Nature of Relationships that could affect Operations: The Company is part of a pooling agreement detailed in Note 26.

Amount deducted for Investment in Upstream Company: Not Applicable

Detail of investments in affiliates greater than 10% of Admitted Assets: Not Applicable

Write downs for impairments of Investments in Affiliated companies: Not Applicable

Foreign Insurance Subsidiary valuation using CARVM: Not Applicable

Downstream Holding Company valued using the look-through method: Not Applicable

All SCA Investments

(1)

)

Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)
Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX $ - 13 - 13 -
b. SSAP No. 97 8b(ii) Entities
Newbury Corporation 13.0% $ (2,274,485) | $ (2,274,485)
Total SSAP No. 97 8b(ii) Entities XXX $ (2,274,485) | $ (2,274,485) | $ -
c. SSAP No. 97 8b(iii) Entities
Total SSAP No. 97 8b(iii) Entities XXX 3 - 19 - 19 -
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX $ - 19 - 19 -
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX $ (2,274,485) | $ (2,274,485) | $ -
f. Aggregate Total (a+ e) XXX $ (2274485) 1% (2,274485)[$ -
NAIC Filing Response Information
NAIC
Disallowed
Entities
Valuation
Method,
NAIC Resub-
Type of | Date of Filing NAIC Response mission
SCA Entity NAIC Filing to Valuation Received Required Code
(Should be same entities as shown in M(1) above.) * the NAIC Amount Yes/No Yes/No **
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX XXX $ - XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities
Newbury Corporation S2 06/30/2022 $ (1,647,531) |Yes No
Total SSAP No. 97 8b(ii) Entities XXX XXX $ (1,647,531) XXX XXX XXX
c. SSAP No. 97 8b(iii) Entities
Total SSAP No. 97 8b(iii) Entities XXX XXX $ - XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX XXX $ - XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX XXX 3 (1,647,531) XXX XXX XXX
f. Aggregate Total (a+e) XXX XXX 3 (1,647,531) XXX XXX XXX

* 81 - Sub-1, S2 - Sub-2 or RDF - Resubmission of Disallowed Filing

** | - Immaterial or M - Material
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

N. Investment in Insurance SCAs
(1) The Company has an investment in a Captive Reinsurer but the accounting follows the NAIC SSAPs.

O. SCA or SSAP 48 Entity Loss Tracking
None

NOTE 11 Debt
A.  Line of Credit - None

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Boston. Through its membership, the Company has conducted business activity
(borrowings) with the FHLB. It is part of the Company's strategy to utilize these funds as backup liquidity, capital project funding and spread lending liquidity.
The Company has determined the actual maximum borrowing capacity as $20 million for backup liquidity for the N&D Group. The Company calculated this
amount in accordance with current FHLB collateral requirements and capital stock limitations.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 60,897 $ 60,897
(c) Activity Stock $ 237,303 $ 237,303
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 298,200 $ 298,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 6,144,697 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 32,400 $ 32,400
(c) Activity Stock $ 88,900 $ 88,900
(d) Excess Stock $ 10,900 $ 10,900
(e) Aggregate Total (a+b+c+d) $ 132,200 $ 132,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,724,416 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 60,897 $ 60,897

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 6,700,756 $ 7,476,868 $ 5,931,510
2. Current Year General Account Total Collateral Pledged $ 6,700,756 $ 7,476,868 $ 5,931,510
3. Current Year Protected Cell Account Total Collateral Pledged
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 4,404,580 $ 4,295,304 $ 2,220,706
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 8,677,841 $ 8,741,518 $ 2,044,305
2. Current Year General Account Maximum Collateral Pledged $ 8,677,841 $ 8,741,518 $ 2,044,305
3. Current Year Protected Cell Account Maximum Collateral Pledged
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 5,912,798 $ 5,669,565 $ 3,181,455
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from FHLB
a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ 5,931,510 $ 5,931,510 XXX
(b) Funding Agreements $ -
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 5,931,510 $ 5,931,510 $ - $ -
2. Prior Year end
(a) Debt $ 2,220,706 $ 2,220,706 XXX
(b) Funding Agreements $ -
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 2,220,706 $ 2,220,706 $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account
1. Debt $ 5,931,510 $ 5,931,510
2. Funding Agreements $ -
3. Other $ -
4. Aggregate Total (1+2+3) $ 5,931,510 $ 5,931,510 $ -

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

prepayment obligations under
the following arrangements

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

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

A

Postretirement Benefit Plans

Defined Benefit Plan
A-D. The Company has no direct employees. Employees of the Newbury Corporation service all the companies in the N&D Group. Newbury Corporation has a non-
contributory defined benefit plan covering substantially all employees.

Defined Contribution Plan
The Management Company, Newbury Corporation, has a 401(k) Incentive Savings plan for which substantially all employees are eligible. (see Note 12 A-D)

Multiemployer Plans
Not Applicable

Consolidated/Holding Company Plans

Newbury Corporation sponsors a non-contributory, defined benefit plan covering substantially all employees who work in excess of 1,000 hours in a plan year. The
benefits, following five (5) years of plan service, are based on a Career Average Benefit formula, the sum of 2% of each year's earnings plus 0.25% of each year's
earnings over covered compensation for a maximum of 20 consecutive years that produce the highest sum. The funding policy is to contribute annually the amount
required by applicable regulations and to charge each affiliated company for its' allocable share of such contributions based on the expense sharing agreement. The
Pension contribution allocated to the Company amounted to $448,000 and $539,000 for 2022 and 2021, respectively. The Company has no legal obligation for
benefits under this plan. In addition to pension benefits, the Company pays the premium for a fixed amount of life insurance benefit for employees who retire at normal
retirement age as determined under the Social Security Retirement Act., or who retire early under an early retirement program. Early retirees may participate in the
health care plan up to age 65, the retiree pays the employee portion of the premium. Newbury Corporation sponsors a 401(k) incentive savings plan for which
substantially all employees are eligible for deferral upon date of employment up to 75% of salary, up to the IRS limit, with a Company match of 50% of the first 5%
deferred (2.5%). The match is funded bi-weekly and allocated to the Company based on the pooling agreement percentage. In addition to the match the Board of
Directors may vote a profit contribution to the 401(k) plan annually for all participating employees. The Company's share of this savings plan expense was $154,225
and $145,621 for 2022 and 2021, respectively. The Company has no legal obligation for benefits under this plan.

Postemployment Benefits and Compensated Absences

The Newbury Corporation has no obligations to current or former employees for benefits after their employment but before retirement other than for compensation
related to earned vacation. The liability for earned but untaken vacation has been accrued.

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not Applicable

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

TIOMMODOWm>

«

A

The Company has no Common Stock issued or outstanding.
The Company has no Preferred Stock issued or outstanding.
Dividend restrictions: Not applicable
Dividend schedule: Not applicable
Portion of profits to be paid as ordinary dividends to stockholders: Not applicable
Restrictions on unassigned surplus: None
For mutual reciprocals: N/A
Total of stock held by the reporting entity, including stock of affiliated entities, for special purposes: None
Reasons for changes in the balance of any special surplus funds from the prior period: N/A
The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is
Not Applicable
The Company issued the following surplus debentures or similar obligations:
Not Applicable
The impact of any restatement due to prior quasi-reorganizations is as follows:

Not applicable
Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments
Not Applicable

B. Assessments
(1) Guaranty Funds

The Company is subject to Guaranty Fund Assessments by the states in which it writes direct business. The Company has accrued a liability for guaranty fund
assessments equal to $114,110. The amount represents Managements best estimate of the 2023 potential assessments for insolvencies.

C.  Gain Contingencies
None

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits
None

E.  Product Warranties
(1) None

F.  Joint and Several Liabilities
None

G. All Other Contingencies
None

NOTE 15 Leases
A. Lessee Operating Lease:
(1) None

B. Lessor Leases
(1) None

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

None

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
None

B.  Transfer and Servicing of Financial Assets
None

C. Wash Sales
(1) None

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
A.  ASO Plans:
The gain from operations from Administrative Services Only (ASO) uninsured plans and the uninsured portion of partially insured plans was as follows
during 2022:
None
B. ASC Plans:
The gain from operations from Administrative Services Contract (ASC) uninsured plans and the uninsured portion of partially insured plans was as follows
during 2022:
None
C.  Medicare or Similarly Structured Cost Based Reimbursement Contract
None

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
None

NOTE 20 Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Common Stocks - Indust. & Misc. $ 15,069,496 $ 15,069,496
Mutual Funds $ 5,842,670 |$ 5,842,670
Total assets at fair value/NAV $ 15,069,496 | $ -13 -19 5842670 |$ 20,912,165
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivatives - Call Options $ 225171 | $ 225,171
Total liabilities at fair value $ - 13 -13 -13 225171 1'$ 225171

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy None

B.  Not applicable

C. 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.
Not applicable
D. Not Practicable to Estimate Fair Value

Not applicable
E.  Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other Items
A.  Unusual or Infrequent Items
None

B.  Troubled Debt Restructuring: Debtors
None

C. Other Disclosures
None

D. Business Interruption Insurance Recoveries
None

E. State Transferable and Non-transferable Tax Credits
None

F.  Subprime Mortgage Related Risk Exposure
(1) None

G. Insurance-Linked Securities (ILS) Contracts
None

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
None

NOTE 22 Events Subsequent
Type | — Recognized Subsequent Events:

None

Type Il — Nonrecognized Subsequent Events:
None

NOTE 23 Reinsurance
A.  Unsecured Reinsurance Recoverables None

B. Reinsurance Recoverable in Dispute None

C. Reinsurance Assumed and Ceded

Q)]
Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 21,002,531 $ 3,489,161 $ 25,386,552 $ 4,821,981 $ (4,384,021) $ (1,332,820)
b. All Other $ 44,067 $ - $ 748,156 $ 210,871 $ (704,089) $ (210,871)
c. Total (a+b) $ 21,046,598 $ 3,489,161 $ 26,134,708 $ 5,032,852 $ (5,088,110) $ (1,543,691)
d. Direct Unearned Premium Reserve $ 26,410,363
2
Direct Assumed Ceded Net
a. Contingent Commission $ 1,755,765 $ 730,590 $ 886,913 $ 1,599,442
b. Sliding Scale Adjustments $ -
c. Other Profit Commission Arrangements $ -
d. TOTAL (a+b+c) $ 1,755,765 $ 730,590 $ 886,913 $ 1,599,442
(3) Protected Cells - None
D.  Uncollectible Reinsurance
None
E. Commutation of Reinsurance Reflected in Income and Expenses.
None
F.  Retroactive Reinsurance
None
G. Reinsurance Accounted for as a Deposit
None
H. Disclosures for the Transfer of Property and Casualty Run-off Agreements
None

l. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
None

J.  Reinsurance Agreements Qualifying for Reinsurer Aggregation
(1) None

K.  Reinsurance Credit
None

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Not Applicable

B.  Not Applicable

C. Not Applicable

D. Medical loss ratio rebates required pursuant to the Public Health Service Act.
Not Applicable

E.  Non Admitted Retrospective Premium:

Not Applicable

F.  Risk Sharing Provisions of the Affordable Care Act
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 25

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing

provisions (YES/NO)?

Change in Incurred Losses and Loss Adjustment Expenses

Yes []No [X]

Reserves as of December 31, 2021 were $25.9 million. As of December 31, 2022, $7.2 million has been paid for claims and claims adjustment expenses attributed to
insured events of prior years. Reserves remaining for prior years are now $18.3 million. Therefore, there has been a $.4 million favorable prior year development since

December 31, 2021. Original estimates are increased or decreased, as additional information becomes known regarding individual claims.

NOTE 26

Intercompany Pooling Arrangements

Norfolk & Dedham Mutual Fire Insurance Company,(ND), Dorchester Mutual Insurance Company, (DM), Fitchburg Mutual Insurance Company (FM) and the
Rockingham Mutual Insurance Company were participants in an intercompany pooling arrangement for AY (accident year) 2010, whereby each participating company
ceded 100% of its business to the lead company (Norfolk and Dedham) and assumed an agreed upon percentage of the entire pool. The arrangement with
Rockingham Mutual was terminated at 12/31/2010. The pooling arrangement for 2010 was commuted as of June 30, 2016. The table below shows pooling
percentages for all years prior to 2010, 2010 and subsequent to 2010.

NAIC PRIOR 2011- | 2016-
NAME OF COMPANY CODE TO 2010 2010 2015 | 2022
Norfolk & Dedham Mutual Fire
Insurance Co. 23965 68 53 67 66
Dorchester Mutual Insurance Co. 13706 13 11 14 14
Fitchburg Mutual Insurance Co. 13943 19 16 19 20
Rockingham Insurance Co. 13706 20
Amounts due to/from pooling participants at December 31, 2022 was as follows:
NAME OF COMPANY DUE TO DUE FROM
Norfolk and Dedham Mutual Fire
Insurance Company 1,948,232
Fitchburg Mutual Insurance Co.
Newbury Corporation 1,167
NOTE 27 Structured Settlements
None
NOTE 28 Health Care Receivables
A. Pharmaceutical Rebate Receivables
None
B. Risk-Sharing Receivables
None
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

NOTE 31
None

3. Was anticipated investment income utilized in the calculation?

High Deductibles

Yes [X]No[]

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

NOTE 33

Not Applicable

Asbestos/Environmental Reserves

A. The Company's exposure to asbestos losses arises from the sale of general liability insurance. The Company estimates the full impact of the asbestos exposure by

establ

lishing full case basis reserves on all known losses.

The change in the Note below reflects the change to report net of pooling.

(1) Direct

2018

2019

2020

2021

2022

a. Beginning reserves:

b. Incurred losses and loss adjustment
expense:

c. Calendar year payments for losses and loss
adjustment expenses:

d. Ending reserves (a+b-c): $

(2) Assumed Reinsurance

2018

2019

2020

2021

2022

a. Beginning reserves:

b. Incurred losses and loss adjustment
expense:

c. Calendar year payments for losses and loss
adjustment expenses:

d. Ending reserves (a+b-c): $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

NOTES TO FINANCIAL STATEMENTS

(3) Net of Ceded Reinsurance

2018 2019 2020 2021 2022
a. Beginning reserves: $ 4,375 $ 49,526 $ 49,526 $ 49,526 $ 49,553
b. Incurred losses and loss adjustment
expense: $ 48,850 $ 1,230 $ 227 $ 54 $ 1,085
c. Calendar year payments for losses and loss
adjustment expenses: $ 3,699 $ 1,230 $ 227 $ 27 $ 238
d. Ending reserves (a+b-c): $ 49,526 $ 49,526 $ 49,526 $ 49,553 $ 50,400

B. State the amount of the ending reserves for Bulk + IBNR included in A (Loss & LAE):
(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis:

C. State the amount of the ending reserves for loss adjustment expenses included in A (Case, Bulk + IBNR):
(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis: $ 8,400

D. The Company's exposure to oil spill losses arises from the sale of general liability insurance. The Company estimates the full impact of the environmental exposure by
establishing full case basis reserves on all known losses.

The change in the Note below reflects the change to report net of pooling.

(1) Direct
2018 2019 2020 2021 2022
a. Beginning reserves: $ 72,954 $ 35,677 $ 5,000 $ - $ 118,495
b. Incurred losses and loss adjustment
expense: $ 5,805 $ (18,728) $ 4,810 $ 319,709 $ (93,635)
c. Calendar year payments for losses and loss
adjustment expenses: $ 43,082 $ 11,949 $ 9,810 $ 201,214 $ 24,860
d. Ending reserves (a+b-c): $ 35,677 $ 5,000 $ - $ 118,495 $ -
(2) Assumed Reinsurance
2018 2019 2020 2021 2022
a. Beginning reserves: $ -
b. Incurred losses and loss adjustment
expense: $ -
c. Calendar year payments for losses and loss
adjustment expenses: $ -
d. Ending reserves (a+b-c): $ - $ - $ - $ - $ -
(3) Net of Ceded Reinsurance
2018 2019 2020 2021 2022
a. Beginning reserves: $ 10,214 $ 4,995 $ 14,700 $ - $ 20,089
b. Incurred losses and loss adjustment
expense: $ 2,211 $ 49,380 $ (13,327) $ 48,362 $ (12,882)
c. Calendar year payments for losses and loss
adjustment expenses: $ 7,430 $ 39,675 $ 1,373 $ 28,273 $ 3,847
d. Ending reserves (a+b-c): $ 4,995 $ 14,700 $ - $ 20,089 $ 3,360

E. State the amount of the ending reserves for Bulk + IBNR included in D (Loss & LAE):
(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis:

F.  State the amount of the ending reserves for loss adjustment expenses included in D (Case, Bulk + IBNR):

(1) Direct Basis: $ -
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis: $ 560

NOTE 34 Subscriber Savings Accounts
None

NOTE 35 Multiple Peril Crop Insurance
None

NOTE 36 Financial Guaranty Insurance
Not Applicable
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7.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
IS @M ENSUMBI? ..ot h b b e b e b b e bbb bt s b b s 4o b e o0 E e b e beh e E bbb b b e e b e e b e e bbb bbb
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.ccccceeeuee. Yes [ X ]

SHALE REGUIGTINGT ...ttt et e e e s e st e s e e a e e s e e st e st e s e et e e s e st e et e a e e et e a s et et e a b et et et et ettt et e
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii e

If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiicicicnenn.

Yes [ X ]

No [

Yes [

]

No [ ]

N/A [

Massachusetts

No [ X]

]

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
[CT0ToTa (g Te T =T o1V PSPPSR

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

Yes [

]

No [ X]

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). ...

06/21/2021

By what department or departments?
MASSACKHUSELES ...ttt h e b bt b e b e e bt e et e e ae e bt e e b e e b e e h e e b e e b e a e et e et eh b e bt bt bt bt e r e

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeececeeteeeteeeeeaeeeteseses s aeaeseses s s ssseseses s s ssaseesesasssassssesesasssassssesesasssssnsesesassssansssssasnananeeen Yes [ X ]

Have all of the recommendations within the latest financial examination report been complied With? ............cccoeeiieeiiiiiiiiicieeeeeee Yes [ 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? ...

4.12 renewals? ........cccoceiviennnnn.
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? .......ccoiiiiiiiiii s
4.22 FENEWAIST ...ttt bbbt

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiicics
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 PEHOA? ..ottt

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.ccocvvvniiiiinencs

If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e

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

15

No [

No [

—< <
@ @
» o

Yes
Yes

Yes [

Yes [

Yes [

]

]

N/A [

N/A [

= =
S ©
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> ><

No [ X]

No [ X1]

No [ X]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

8.1 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]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes[ ] No[X]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

8.5 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? ............ccccoeuiiiiiieeceeeee ettt Yes[ 1 No[X]
8.6 Ifresponse 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? ............ccccuouoveecucueeeeeeeeeeeeeeeeeeeeesaeaetetesessasaeaesesesssaeseseses s s asssteses s sssssssesesssasassssesasssassnsesesanananansnsaras Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
MARCUM, LLP 555 Long Wharf Drive, 12th floor, New Haven, CT 06511 . .

10.1 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

law or regulation? ..

10.2 If the response to 10.

Yes[ ] No[X]

10.3 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? .............cccccceeueieieieeueeeieieeeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
10.6 If the response to 10.5 is no or n/a, please explain

N[ | NAT[ 1]

11.  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?

MaryEllen Coggins, Actuary, Consultant, PriceWaterhouse Coopers, LLC, 125 High Street, Boston, MA 02110

12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .......

12.11 Name of real estate holding company ... BGO Diversified - Class B

Yes [ X] No[ ]

12.12 Number of parcels involved

12.13 Total book/adjusted carrying value 1,098,605

12.2 If, yes provide explanation:
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ... e Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............cccceueviriivereresiieceseeenns 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, accurate, 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.

14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).
The Code of Ethics contained standards addressing required disclosures concerning actual or apparent conflicts of interest and which
roughly, but did not exactly, mirror and overlap with the Conflict of Interest Policy. To avoid confusion and overlap, the Code of Ethics
Standard regarding actual or apparent conflicts was amended to require compliance with the Conflict of Interest Policy. ..........
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ............ccooiiiiiiiiiiiicees
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes [ X] No[ ]

Yes[ 1 No[X]

15.1



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 bt et h b e E £ E R e Rk R E £ ek £ e Rt R £ R R £ R e £ R R e btk e e E et b e bt bt ettt et e er s 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 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

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) ......ccccooviovioeiiiiieeene F o
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................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......cccooviiioeiiiiineens F o
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 STAEMENE? .............c.c.cvccceeeeeee ettt caeee et s s ae st eesasae s et ssasssseses s sasasseses s s ansssssesessassssssssassssssessesannans Yes[ 1 No[X]
21.2  If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovveeevveeeneennn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Oher ..o

22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

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: ......... .

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
o0 o= OO 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)............cccccevvevierverenenns Yes [ X] No[ ]

15.2



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Comp

GENERAL INTERROGATORIES

25.02 If no, give full and complete information relating thereto

25.03 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)

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital

INSITUCHONS. ...v.viectiieti ettt ettt sttt st e bt e te e teseebes e et esesaesesaesesees e e eses e s ese e s ese e s eseeseseese s e e s ens e s ene e R ese e s ese e aese e s e s e s ebe s eseneeseneeseseeseseesesessesensesensesenensens $

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

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? .....eeeeeeceeecee ettt ettt s et et s e e ae e e e e s s s s aesee et s s ssaseee e s s s s sssesesas s sssnssses s s snsnsnsesassansssnsesssmasanansnsanas Yes [

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoevierierieienieneieees Yes [

25.08 Does the reporting entity or the reporting entity s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? ....e.vveeeeeeceeee ettt ettt s s ae et s s s s e e et et es s s seeeees s s ssanseses s s ssssseseses s sssnsesesas s assssesesasansnansnsesasnanananen Yes [

25.09 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. .........ccccoceiiiiiiiiinennceeeeeee $
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. .........cccoiiiiiiiiiii e $

26.1 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). .......oiiiiiiiiiiiii s

26.2 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 ............ccccceeeeeneens
26.26 Letter stock or securities restricted as to sale -

any

I N[ 1 NALK]I

I N[ 1 NALKX]I

I N[ 1 NALK]I

Yes [ X] No[ ]

excluding FHLB Capital Stock .........cc.ccoovvvninininnnn. S s

26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... $

26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ...

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

26.32 Other

26.3 For category (26.26) provide the following:

1 2
Nature of Restriction Description

27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui e

27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceeiviiiiiiinnnn. Yes [
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? .

27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice
27.43 Other accounting guidance

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

L0 Lo TSSOSO T RS RPRSRP
. 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.

28.1 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
[ U L A ot =Ty (] o) =T gL (oI = [U1 1AV PSSRSO PR PRR

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........coiiiiiiie ettt a e et e e e eneesaeenaeenes $

29. 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?...

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

Yes[ ] No[X]

I N[ 1 NAT 1]

Yes [ ] No[ ]

Yes[ 1 No[ ]
Yes[ 1 No[ ]
Yes[ 1 No[ ]

Yes[ 1 No[ ]

Yes [ X] No[ ]

1 2
Name of Custodian(s) Custodian's Address

Citibank, NA
UBS Financial Services .
US BANK, National Association

100 Wall St. , New York, NY 10043
... | 1099 Hingham St., Rockland, MA 02370
. |50 S 16th St., 20th FL, Philadelphia, PA 19102
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29.02

29.03
29.04

29.05

29.06

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

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:

1 2 3

Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?...........c.ccoocovnvvniiniennnn. Yes [ X1 No [
If yes, give full and complete information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason
Bank of America ceased custody operations.

Bank of AMErica .....ccoooeovvirininircre, US BANK, National Association .............|o. 08/23/2022 ... |-

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

Newbury Corporation
SLC Management

UBS Financial Services

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?............cccvuererriieriiereiiieeeee e Yes [ X ] 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?.............ccccceueveeuerereieieeeenennns Yes [ X ] No [
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
.............................. Newbury Corporation .......cccooooirernniccesnecesesnsceeieeies | cvvveevesesessseneseseeenneeenennnn. |NOt @ Registered Advisor ...
109684 .. . |SLC Management SEC
8174 .o UBS Financial SErvices ......cccerirnncnnnneneneeeeesseseennes EVTYRCGORNFJBSNONI67C ...... SEC

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€CHON 5(D)(1)])? w.vvvvrrreeereiriieieieieieiesaesese e snseses Yes [ X ] No [
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
922042-74-2 .............. VANGUARD T WILDSTK ETF ..ottt ettt en e nsnenes [oosenesceneenanns 3,161,622
922908-36-3 . . | VANGUARD 500 IDX ETF .... ... 1,895,831
922908-76-9 .............. VANGUARD  TOM IDK ETF ..ttt ettt ettt ettt c e es et e e s es e e 2 en e es et eeeenns et et eeennnsesesenenannae | |oossessssesnsnsnaaeas 785,217
30.2999 - Total 5,842,670
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
VANGUARD T WLDSTK ETF ..ot APPLE INC. et [ 95,797 |..12/31/2022 ..
VANGUARD T WLDSTK ETF ..ot MICROSOFT CORP. ..ottt [overeeeseenenseneeees 88,209 |.12/31/2022 ..
VANGUARD T WLDSTK ETF ..ottt AMAZON.COM INC. ..ttt [ 36,675 |.. 12/31/2022 ..

VANGUARD 500
VANGUARD 500
VANGUARD 500
VANGUARD 500

VANGUARD T WLDSTK ETF ...
VANGUARD T WLDSTK ETF ...

ALPHABET INC. CLASS A
UNITEDHEALTH GROUP INC. . e |
APPLE INC. oo

MICROSOFT CORP. ...t
AMAZON.COM INC. ....cooiciies
BERKSHIRE HATHAWAY INC. CLASS B

.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..

VANGUARD 500
VANGUARD TSM
VANGUARD TSM
VANGUARD TSM
VANGUARD TSM
VANGUARD TSM

ALPHABET INC. CLASS A .
APPLE INC. ...ccooeeee
MICROSOFT CORP. .......
ALPHABET INC. CLASS A
AMAZON.COM INC. ..ot
BERKSHIRE HATHAWAY INC.

.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..
.. 12/31/2022 ..

15.4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

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 [ 63,422,499 |.....ccovnnne. 59,045,251 | (4,377,248)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt 0 oo e 0
31.3 Totals 63,422,499 59,045,251 (4,377,248)

Describe the sources or methods utilized in determining the fair values:
Fair values are obtained from the SVO when available, otherwise custody pricing iS USEd. .........ccceiiiiiiiiiiiiiii e

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the 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 @ PIICING SOUICE? .......c..iiiiiieietit ettt ettt e e e e e e e e es e ea e es e et et ese e st e st e se e st e st et eneeneene e e e e e e ene et et eneeneanes

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:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements 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 SECUILIES? ...........o oottt e e et e e st e st e be e b e e e e e e e eneeeneesneeeneenaeennen

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

Has the reporting entity self-designated PLGI SECUMIES? ..........iiiiiiiiiiiii bbbt bbb bbbttt b e bt bbb nn b e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccooeiii.

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? ...........cc.ccocviine Yes [

15.5

Yes [ X ]

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

Yes [

No [

]

]

]

]

No[ 1]
No[ ]
No[ ]
No [ X]
No [ X ]
No [ X]
NALX]
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41.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

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.ccovviiririininieninienenenenes Yes[ 1 No[X]
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€CHlY ..ot Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooeeiiiiiiiniiiiienceneeeeiee Yes[ 1 No[ ]

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? .......

94,050

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 2
Name 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.

1 2
Name Amount Paid

Verrill Law ...

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 2
Name Amount Paid

NAMIC ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? .............cooi i Yes [ ] No[X]

If yes, indicate premium earned 0N U. S. DUSINESS ONIY. .......oiiiiiiiiiei et e e e et e e s b e e st e eaeeea e e sae e s e e b e enbeenseenseaneeeneeeneeaneenseannen $

What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ..

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:

Group policies:

Health Test:

2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator

Most current three years:

1.61 Total premium earned
1.62 Total incurred claims ..........ccccceeveeiieennene
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

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

1 2
Current Year Prior Year

49,049,969 ... ... 47,569,790

2.6 RESEIVE RAHO (2.4/2.5) ...ocueieeeiiiiiei ettt beaes eeee e e 0.000 oo 0.000

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

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

during the calendar year:

3.21 Participating policies ...........ccccoevniininiens B
3.22 Non-participating policies ............cccoceeue B
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSabIe POIICIES? ............coi i Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSaDIE POIICIES? ..........o.o i Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............ccccooenienenne
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .....

For Reciprocal Exchanges Only:

Does the Exchange appoint [0Cal @QENTST .......... .. e e oo e e e e e e e e e e e e e e e e e e e e e e neaes Yes [ ] No[ ]

If yes, is the commission paid:

5.21 Out of Attorney's-in-fact compensation..............ccooerrieieiencie e Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the eXChange..........ccccooi it 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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6.5

71

7.2

7.3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

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 retains $2 million of an Excess of Loss reinsurance treaty up to $30 million. In addition, the company buys facultative
reinsurance up to $90 million for its most concentrated Workers' Compensation l0CAtIONS. ............ccccviiiiiiiiiiiie et

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 has reviewed property catastrophe model results provided by its reinsurance broker, the Holborn Corporation of New York, NY.
Holborn runs two catastrophe models: RMS v .21 and AIR TOUCHSIONE V.8.0. ......ciiuiiiiiiiiiiiiie ettt et b e e e e e

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?

The Company purchases property catastrophe reinsurance that attaches at $15 million and exhausts at $658.5 million. The Company's
catastrophe reinsurance program is broken into multiple layers as follows: Layer 1 ($15 million excess of $15 million) - 67.297%

ceded. Layer 2 ($30 million excess of $30 million_ - 95.236% ceded. Laye

r 3 ($60 million excess of $60 million) - 94.239% ceded. Layer 4 ($275 million excess of $120 million) - 95.326% ceded. Layer 5 ($100
million excess of $395 million) - 97.340% ceded. Layer 6 ( 103.5 million excess of $495 million) - 105.510% ceded. Layer 7 ( $60 million
excess of $598.5 million) - 100% ceded. Additionally, part of the sixth layer ($13.5 million excess of $585 million) is covered for Hurricane
only. The catastrophe reinsurance program is projected to be exhausted once every 184 years based on the average of the two models. ........

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 @ single 10SS EVENt OF OCCUITENCE? ..........iiiiiiiiiiiii ittt bbb

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.

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
LN A a1 Tl o o)V S o] o ) PSP ROR PR UR

If yes, indicate the number of reinsurance contracts containing SUC PrOVISIONS: .........cuiiiiiiiiiiiie e

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
1o 1Y) T SO S SRR PRRN

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, FEINSUMEA? ...........oii it b ettt ettt ab e saeesaeesbeesbeesbeenneens

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; (ii) it accounted for that contract as reinsurance and not as a deposit; and

(i) 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
TN CRAING BNTILY. ...ttt e bbbt bttt a bt e a st eh s oo b e oo b e e b e e b e e b e e e bt e et e e bt e ebe e e b e e e b e e bt e bt et e et e e et nae e s be e b e b

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. ........co. i ittt et et e st e e st e eae e s e e et e s e e s e e easeem e e eaeeemeeeae e s e enseenseenneenseenneaneens

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 UNAer SAP? ........coci ittt

If yes 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.

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, ..ottt ettt e st e b e e e e e as e e s s e ea e e e st e ea e e st e st e st e st easeemseemeeeseeeneeaneenseeseeseenneannean
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

ET0] o] o11=Y 0 4 T=T o1 o PR PTPP PP
(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 T e (o g TN o] o] (=10 T o | SO RPURRPRPPIN
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? ..............ccccoccevvene Yes [ X ]

16.1

Yes [ X ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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? ..........ooiiiiiiiiiiie 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 ....cueveiieeicieeiee ettt B s
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..o
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 ..............cccceeiiiiiiiniies $
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:
12.41 From %
12.42 To %
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 Letters of Credit ..o F e
12.62 Collateral and other funds............c.cccoiviiiiiiiiiiiicic e B s
13.1 Largest net aggregate amount insured in any one risk (excluding Workers’ COMPENSALION): ............c.cccurueveueeeeececeeeeeeeeeceeeeeeeseseseaeeesesesesaeassesesenenas $ 280,000
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 3
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... ... Yes [ X] No[ ]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
The Norfolk & Dedham Mutual Fire Ins. Co., Dorchester Mutual Ins. Co., and the Fitchburg Mutual Ins. Co. allocate reinsurance using the
POOIING PEIrCENLAGES (SEE NOE 26). ...ttt et et e st e st e s e et e s e e s e es e e s e e st e st e st e st e e es e e s e e a e e seen e e st e e et ensene e e et e e eneeneens
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? ...ttt sttt s s es et s a2 s e £ a2 s E 2 s e S s e 2 s E 2 s E 2 a2 s e a2 s e oL s E 2 s e S s h e s e S s h e A b s s e S s h s s s s b ettt Yes [ X] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ... 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? ...ttt ettt et e st e ea e e es e e s e e st e s e e a s e easeeneeeseeeseesseenseenaeenneennean 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:

16.2
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19.1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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 UNAULNOMZEA FEINSUIANCE? ...........c.cveuevieieeeeeeeeeeteteteeeees st e es et et et esees et et ese s et et eseeeas s esesss et es et eeess s esee et eset et esnen s esasasat et et essanesasssnsnsetesennananan Yes[ ] No[X]

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 17.11....$
17.14 Case reserves portion of Interrogatory 17.11
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

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiiie ettt ettt h e s he e s bt e sb e e be et e e bt e bt eaeesaeesanesbeesbeesbeenbeans Yes[ 1 No[ X]

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? ..........co ittt et e st e b e et e e e e e e e eneeeneeeneeeneenneenen Yes[ 1 No[ X]

If yes, please provide the balance of funds administered as of the reporting date. ........... ... B e,
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccvvveververereirinen. Yes [ X] No[ ]

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
TN TEPOTHING ENELY? .....oeeeceeveeeeeeeceeteteeeeeeectetet et eeetcaeteteseesssetetesesessssesetesesesssseeesesesensesstesesesaesssesesesasensns et sasasensssntesesesansnsetesassssnsnsetesasssansnsntesasensnsren Yes[ 1 No[ ]

16.3



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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) ....ccoveevveciforrvneiieicnns 10,501,613 [.ccevieeee 9,359,242 ..o 9,674,482 |................. 11,181,788 |.coveee 10,452,765
2. Property lines (Lines 1,2, 9, 12,21 & 26) .....cccceceecfvvnicnincnnn 7,589,035 |....covveiinnnn 7,297,656 |.....ccocvennne 7,882,781 | 7,715,572 oo 7,590,203
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) o e 67,240,819 | 60,662,618 |................ 58,152,454 |....cccoeenee. 54,623,351 | 53,334,549
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) ..t e O RN O RN [OOSR [OOSR 0
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) 710, 126 3,156,615 2,438,316 3,574,954 3,460,215
6.  Total (Line 35) .....ccoviiiiiiiiiiiiiiciiceceeeeeeeeadeee e 86,041,593 |...cocceene 80,476,131 | 78,148,033 |................. 77,095,665 |..ccveeenne 74,837,731
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovvecisc|renniininenns 8,055,469 |..cooocenne 7,546,407 ..o 7,757,576 | 8,297,399 |..ooinne 8,041,879
8. Property lines (Lines 1,2, 9, 12,21 & 26) .......cccoceec i, 5,611,731 | 5,330,234 .o 5,044,008 |......cccueeeenne 4,877,545 | 4,698,996
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) e e 22,178,366 |....cevernnnne 20,853,909 |......cccvuve. 19,906,654 |......ccveneeee 18,817,107 | 17,964,799
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 710, 126 3,156,615 2,438,316 3,574,954 3,460,215
12, Total (LINE 35) ..o 36,555,692 |......covnnve. 36,887,165 |.ocvevernnne 35,146,554 |.......ccoeee 35,567,005 |...cvvernnne 34,165,888
Statement of Income (Page 4)
13 Net underwriting gain (10ss) (LiNe 8) .......cooveueueueveec e 897,202 |...covvienn 641,698 |.......ccoovvvve 2,996,748 |.......coone... 1,571,457 | (607,605)
14. Net investment gain (loss) (Line 11) .. ..2,809,169 |.. 5,014,474 |. ..1,036,196 |.. .. 3,403,618 |.. ..2,276,491
15.  Total other income (LINe 15) .........cvvurveceeeceeeeeeeeee e 209,453 .o 265,258 |.....ocvveeran 108,284 |...cocvine (748,593) ... (481,499)
16. Dividends to policyholders (LiN€ 17) .....ccoeiueeeniencfoomiiniiiiiiiiiins o e [ [
17. Federal and foreign income taxes incurred (Line 19) 695,097 507,493 967,834 625,895 (302,677)
18.  Netincome (Line 20) ........cccovrueiriirneineieceeeeeee o 3,220,727 |.coiiee 5,413,937 [ 3,173,3% | 3,600,587 |.....coovieennn 1,490,064
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) .......cccccovvevncciisfrninninnnns 123,162,459 |................ 121,792,986 |............... 114,916,929 |................ 107,582,210 |..ocvovenneee 101,537,930
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (LiNe 15.1) .......ceevervencfoorereriecccicnnnns 750,635 |.ooveeeeenee 564,429 |.....ocooveveee 387,084 |..ccooeeen. 656,502 |..coveveeeennn. 964,119
20.2 Deferred and not yet due (Line 15.2) ........ccooew.|oeeveeccicnnens 5,358,978 |..coovvennee 4,586,059 |.....cocvevee 4,684,442 |.................. 4,914 611 [, 4,207,324
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) ......ccoueveerieiieeeeeecneeseeeeeee s feeee 60,421,650 |....ccceeneeee 57,390,969 |.......cco..... 56,673,649 |................. 56,186,745 |.....cccvvnnee 56,167,662
22. Losses (Page 3,Line 1) ...cconienccincnnnns ...21,983,003 |.. ...21,822,535 |. .. 21,474,256 |. ... 21,407,973 |.. ... 20,666,742
23. Loss adjustment expenses (Page 3, Line 3) ............foeeeeevecene 4,437,212 | 4,098,214 | 4,125,212 | 3,668,659 |...........c...... 3,544,325
24. Unearned premiums (Page 3, Line 9) ....... 21,322,254 |.. 19,567,785 |.. 18,931,267 |.. 18,321,670 |.. 17,681,683
25. Capital paid up (Page 3, Lines 30 & 31) .....c.ceveveveees e O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
26. Surplus as regards policyholders (Page 3, Ling 37)..|cccoeeueuene 62,740,809 |................. 64,402,017 |.oceeece 58,243,280 |.....cccvrennne 51,395,464 |................ 45,370,268
Cash Flow (Page 5)
27. Net cash from operations (Line 11) .......ccoeueeeeeeeee o 5,486,893 |........ccovnne 2,477,231 [ 5,506,455 |....cccvivininne 5,740,212 | 4,076,670
Risk-Based Capital Analysis
28. Total adjusted capital ............ccoeerreineineecceesfoee 62,740,809 |.........c....... 64,402,017 |.oceerenne 58,243,280 |.....cccoeveenne 51,395,464 |................. 45,370,268
29. Authorized control level risk-based capital ...............)ooeoceennene 5,287,906 |.......cccoovnnne 5,932,235 |...coiiine 6,307,295 |..coieine 5,971,835 |...coovieee. 6,449,350
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 60.0 e 574 | 0.5 | 67.1 | 67.6
31, Stocks (LINES 2.1 & 2.2) oueiueirceieieieeeeieeeeeeeee e 25.2 | 26.5 | 25.8 | 24.8 | 23.3
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) ............cccceuevreeverevere|oeeeeieeereeeeeeee 118 e 143 [ 9.4 | 5.6 | 4.7
38. Receivables for securities (LiNE 9) ........cceeeveveveres e 0.0 | 0.0 | 0.0 oo 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)ttt et ettt [t [t oo
43. Affiliated preferred stocks (Schedule D, Summary,
LiNE 18, COL 1) w.vuiieieiieeieiiiceeeieie et e [oeeensicicese e 0 [ [0 [V TR
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, COol. 1) ..ot e 5,795,39% |....ccoovvinn 7,181,652 ..o 6,603,599 |....cccvvvinnee 5,869,931 |....cooviine 5,098,870
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, LiNe 10) ..........foocueerrieccciriiiiiciciciciies e (01 0 s 0 s 0
46. Affiliated mortgage loans on real estate ... oo e e e
47. Al other affiliated ...
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
- oo Y O O O OO PEOUR SO
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)

9.2

1.2

1.3

1.4

1.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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) ........|cccoeeeenne (5,648,342) ... 802,437 | 3,725,424 |....ocoeeee. 2,337,879 |.coe (2,549,498)
52. Dividends to stockholders (Line 35) .........ccccoooioiee o [ [ [ [
53. Change in surplus as regards policyholders for the
year (Line 38) ... o (1,661,209)|..ccncveeenne 6,158,737 [.oreiinee 6,847,816 |...ccoveinnee 6,025,197 |...covvrnneeee (1,236,775)
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevnesforeincinis 3,527,092 |...oovine 3,202,091 | 4,432,769 ..o 3,816,022 |.....ccoovnveee. 4,606,281
55. Property lines (Lines 1,2, 9, 12,21 & 26) .....ccccoceeefereinininnnns 3,765,520 |....coovrneeene. 3,742,886 |...ccoovneneee. 2,674,149 |....cooooeee 3,392,113 [ 3,396,859
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) o e 23,028,413 | 26,490,039 |...cooeenne 18,931,530 |.oooicienne 19,362,540 |....cccoenee. 23,208,223
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34)
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 2,202,627 1,749,832 2,020,856 3,508,324 2,178,726
59.  Total (LINe 35) ...c.covreeiiieiieieieeeeeeeseeeseee e e 32,523,652 |..oeececnne 35,184,848 |.....cccveee 28,059,304 |......cceueenee 30,078,999 |..ocorinne 33,390,089
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoveevnesforeiniics 3,090,410 |.oooveieee 2,750,268 |.......cocenc.c... 3,201,193 | 3,213,408 |......cooonvee 3,104,618
61. Property lines (Lines 1,2, 9, 12,21 & 26) .....cccoceeefercinicincnns 3,311,408 |......coene. 3,181,694 | 2,092,139 | 2,581,289 | 2,741,247
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) e e 7,735,529 | 10,759,612 .o 7,098,353 |.ooiee 773,138 [ 8,006,272
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 2,202,627 1,749,832 2,020,856 3,508,324 2,178,726
65.  Total (LINe 35) ...c.covrueiieiieiieeeeeeereeeseee e e 16,339,974 | 18,441,406 |................. 14,412,541 ..o 16,476,159 |..coccoveeee 16,030,863
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 (LN 2) ........cceereeveievereeeeeceeeeee e 7.4 | 51.8 [ 41.9 | 49.3 | 56.3
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereneneeeeeeeseeen 9.0 | < T 8.4 | 75 e 8.4
69. Other underwriting expenses incurred (LiN 4) .........|coccreecicicnnnnns 1.0 | 39,1 | O 38.7 | 37.1
70. Net underwriting gain (108S) (LIN€ 8) ......vveveveveueecss oo 2.6 | 1.8 [ 8.7 | N (1.8)
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) ........cccovruevmmenencformniniiis 38.5 [ KT N 40.0 [ 401 [ 37.5
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...ccoviiiiiiiiiiiiiiiieeeccececeeee o 56.4 [ 59.2 [ 50.3 [ 56.8 [ 64.7
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) ....covvveerreirieirieeneeenesene oo 58.3 [ L R 60.3 [ 69.2 | 75.3
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. 1) | (437) [+ (1,658) |- (1723 | (904) [ (2,110)
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)...cccuviiiiiiiiiriiinieieicieceeeeeeee e ({0 ] (728 ) ] (2.7) [ (720 | (4.5)
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) ..o [ (3,181) | (2,523) | ceeeeeeeeeieieeene [ 70| O, (2,714) | (2,203)
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) (5.5) (4.9) (3.6) (5.8) (5.2)
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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0144 BUSINESS IN THE STATE OF  Connecticut DURING THE YEAR 2022 NAIC Company Code 13706
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 ....cccoeviiiiiiiiiiiiiiiiiiiiiiiiiieieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e
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 XV (D)...ccooeiiiiiiiiiiiiiiiiiiiii
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

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$ ....ccooeviiiiiiiiiiiiiiiiinnns

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............ceevvevveevieennennns and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiiiinnnn.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0144 BUSINESS IN THE STATE OF Massachusetts DURING THE YEAR 2022 NAIC Company Code 13706
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 ....525,431 |.. .. 263,601 |... ... 118,398 |.. 118,629 |... .. 11,156 | ...13,934
2.1 Allied Lines ....433,566 |.. ...215,585 |... 124,262 |.. 124,174 |... ....16,635 |. ... 17,494

22
23

Multiple Peril Crop ..
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) .

,312
1,273,434

45.018.200 |

15,190,986

211452

208,751
12,305

15.956.154 |

13,435,340

5,644,214

.. 364,407
. (121,673)

o [
1,523,663 |

(56,071)

7.843.460 |

1,302,650 |

1,304,019

1,508,088

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

141,741
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0144 BUSINESS IN THE STATE OF  New Hampshire DURING THE YEAR 2022 NAIC Company Code 13706
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 ....cccoeviiiiiiiiiiiiiiiiiiiiiiiiiieieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e
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 XV (D)...ccooeiiiiiiiiiiiiiiiiiiiii
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

L2

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 648

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............ceevvevveevieennennns and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiiiinnnn.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0144 BUSINESS IN THE STATE OF  Rhode Island DURING THE YEAR 2022 NAIC Company Code 13706
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 ....cccoeviiiiiiiiiiiiiiiiiiiiiiiiiieieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e
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 XV (D)...ccooeiiiiiiiiiiiiiiiiiiiii
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

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$ ....ccooeviiiiiiiiiiiiiiiiinnns

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............ceevvevveevieennennns and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiiiinnnn.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0144 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2022 NAIC Company Code 13706
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 ....525,431 |.. .. 263,601 |... ... 118,398 |.. 118,629 |... .. 11,156 | . ...13,934
2.1 Allied Lines ....433,566 |.. ...215,585 |... 124,262 |.. 124,174 |...

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 ... .. .0 ... .. K .
35. Total (a) 46,173,394 15,999,092 14,184,483
DETAILS OF WRITE-INS

5,656, 75 1,215,
.0 .

.0
,312
1,274,929

.0

o [
1,523,663 |

.. 364,407
C(121.673)

1,539,979

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 142,389

(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 Dorchester Mutual 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
04-1675920 .| . 23965 . [NORFOLK & DEDHAM MUTUAL FIRE INSURANCE COMPANY ..........ccccoernne WAoo o 36,652 | 1,308 | 25,708 |...coieiiinene 27,016 oo 73 s v, 21,003 | i i o
0199999. Affiliates - U.S. Intercompany Pooling 36,652 1,308 25,708 27,016 731 0 21,003 0 0 0 0
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 36,652 1,308 25,708 27,016 731 0 21,003 0 0 0 0
AA-9992118 [.... ... [NATIONAL WORKERS COMPENSATION POOL .....vvoveovessienessiesnesisenssniean T 165 | oo 381 i K I TOORRUUORUOURRUUO RUUOROOURUTRRPTUORRUR FOUTTRUPROPROTOO B4 i i e e
1099999. Total Pools, Associations or Other Similar Facilities - Mandatory Pools 165 0 381 381 0 0 44 0 0 0 0
1299999. Total - Pools and Associations 165 0 381 381 0 0 44 0 0 0 0

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
NORFOLK & DEDHAM MUTUAL FIRE INSURANCE
04-1675920 .. [. 23965 . | COMPANY ....viiviiiiiiiieiesie e MA. e oo forrcis 47,095 [ 783 | foriiiis 8,481 [ 1,910 | (145) ] L 25,387 | 887 | 37,359 [ feiiiis o 37,359 [,
0199999. Total Authorized - Affiliates - U.S. Intercompany Pooling 47,095 783 0 8,481 1,910 (145) 55 25,387 887 37,359 0 0 0 37,359 0
27-0022109 .. |. 11648 . [CHARLES RIVER INSURANCE €O ....oovvoveovecvenees | L
0299999. Total Authorized - Affiliates - U.S. Non-Pool - Captive
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
13-2673100 .. |.22039 . | GENERAL REINSURANCE CORP .........cccoeeeveeeneenns [DEueiiiiiinis
06-0384680 .. |. 11452 . |HARTFORD STEAM BOILER . .
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
MASSACHUSETTS PROPERTY INSURANCE | ‘
AA-9991213 .. |..... ..... UNDERWRITING ASSOC. ....eeeivveeiiniiiirieiiieaans MA e i e foeee e 646 oo foeneiiiii e s e o i e o 0 foreeeenienienies feonieniiiiiiiins i s [
1099999. Total Authorized - Pools - Mandatory Pools 646 0 0 0 0 0 0 0 0 0 0 0 0 0 0
AA-1120337 ..]..... ... [ASPEN_ INSURANCE UK LTD ...eovoveoceesrecnesnenes [GBR.....ee...... | T O OO OO v uvuv v OUvuvvuvvuvUvOuN UUUUUUUUO P R 1 R A K [EED) T
1299999. Total Authorized - Other Non-U.S. Insurers 46 0 0 0 0 0 0 25 0 25 0 36 0 (11) 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999) 49,486 797 23 8,755 1,925 (112) 56 26,135 1,285 38,864 0 264 0 38,600 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) 49,486 797 2 8,755 1,925 (112) 56 26,135 1,285 38,864 0 264 0 38,600 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 49,486 797 23 8,755 1,925 (112) 56 26,135 1,285 38,864 0 264 0 38,600 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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)
04-1675920 .. [NORFOLK & DEDHAM MUTUAL FIRE INSURANCE COMPANY ........ccco foeceveiciiiiiins foovvviiiiiiies foveiiiciiiiiins Joiiiiiiiiiin Jociiciicins [\ R 37,359 [, [\ 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.......
0199999. Total Authorized - Affiliates - U.S. Intercompany
Pooling 0 0 XXX 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
27-0022109 .. [CHARLES RIVER INSURANCE CO ... [RPVR FVOOPRUTUPRTUPTOTUI FUUTRRUTUORVTVORUR RUPRUTUPTOTUPTTN 0 v 0 o 0 [, XXX v feveenen XXX v [ XXX fereenen XXX [ XXX feveen XXX [ XXX fovenen XXX [ XXX.......
0299999. Total Authorized - Affiliates - U.S. Non-Pool - Captive 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 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 37,359 0 0 0 0 0 0 0 XXX 0 0
13-2673100 .. [ GENERAL REINSURANCE CORP .......c.eerueeseeeieieiinieniesiesienies [oreseeneenineniees Joreesiiesieniennies feereesieesieesieenee freereeieniiniens oeeeeeneenen, 172 | b o [V P, 37
06-0384680 .. |HARTFORD STEAM BOILER ......eiiuiiieiiiiiieiiesiiesiiesicsnieenieene feesiesieseenieans oo e oo e 55 .. Ao [, [ 14
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 0 0 XXX 0 228 1,253 0 1,481 1,777 228 1,549 0 1,549 XXX 0 51
AA-9991213 .. |MASSACHUSETTS PROPERTY INSURANCE UNDERWRITING ASSOC. ... |:eeeescrersiiense Joonoreemmieeniines foorsineeninensiines foressineensineeniins foreersneessnneens [ P [ 0 f..... .0, S ST LS. S, ST .0, S ST LS. S, ST .0, S ST LS. S, ST .0, S ST LS. S, TR XXX.......
1099999. Total Authorized - Pools - Mandatory Pools 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
AA=1120337 .. TASPEN INSURANCE UK LTD ....eoovooveoieeiermisenssnisnsenssnssnssnses |oosensssnssnsonnons frovsesssnsonsiones Jososssomsosssnsinns Joosssssssssssnsins |oossssssssnsonsens 25 | [V RPN [\ TR 25 |, 30 oo 30 i [\ PR [ RPN 0 14 forviiiiiis [\ PR 0
1299999. Total Authorized - Other Non-U.S. Insurers 0 0 XXX 0 25 0 0 25 30 30 0 0 0 XXX 0 0
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 XXX 0 253 38,612 0 1,506 1,807 258 1,549 0 1,549 XXX 0 51
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 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
uU.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 0 253 38,612 0 1,506 1,807 258 1,549 0 1,549 XXX 0 51
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 0 253 38,612 0 1,506 1,807 258 1,549 0 1,549 XXX 0 51
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
04-1675920 .. [NORFOLK & DEDHAM MUTUAL FIRE INSURANCE COMPANY ... [.....cccooe.. 783 | oo feerreiiiind0 o 783 | i e 788 |0 i o000 i, 0.0 [ 0.0
0199999. Total Authorized - Affiliates - U.S. Intercompany
Pooling 783 0 0 0 0.0 0.0 XXX 0
270022109 .. JCHARLES RIVER INSURANCE 00 ......vvovoveriiessssissnsonns oosmsensosnsonsinns |orssiossssmmosnsons Jorssmsmsonnsninns Jooeesosssennonnnns Joosssmonsossansens foovsnsssnssnseenssd [rovesriomsenreenssd foosneemsosnsnsonns Josmsosmsnonnans JorssssensssnsenensQ fooosmenrosnenness0 fooosresnosnesnions Joovesnsenrennsns0.0 foovisiisninnes 0.0 [ 0.0 ... VES. o], 0
0299999. Total Authorized - Affiliates - U.S. Non-Pool -
Captive 0 0 0 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0
0899999. Total Authorized - Affiliates 783 0 0 0
13-2673100 .. [ GENERAL REINSURANCE CORP .......cceereerieeniieniienieeniees foeeerieenieenens 28 [ o s s
06-0384680 .. |HARTFORD STEAM BOILER .....c.eeoveeieiiieiniienienienienes foeeiieiiicniies 14 | e foeesieiiiienis feereeneeieniens
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers 37 0 0 0 0 0 37 0 0 37 0 0 0.0 0.0 0.0 XXX 0
MASSACHUSETTS PROPERTY INSURANCE UNDERIRITING
AA-9991213 .. [ASSOC. ..iuieiuiitiiiiiciiitsiise ettt sneinsneinsnees [esnesesnnrennenenns feesneesnnennnies foeresnsresnseinnesfoereesnsesnnennn foorsreenneenneinns |reensennenanes 0 foeiiiiiiins 0 foeeeineineins [ [, 0 foeiiiiiiiiins 0 oo [ 0.0 |oviiiianne 0.0 [ooiiiiis 0.0 [|....... L (=TT RO 0
1099999. Total Authorized - Pools - Mandatory Pools 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
AA-1120337 .. JASPEN INSURANCE UK LTD ..vovooveriieeiersisnessisnesnions [oovesnssnmssnsonnens oovsosssssiosssanies oosssssssmsnsonsss |oosmsonsssmsonssanes Josssssomsonssnsonss |ovesssssssansonsens 0 [ 0 oo feoviiiiiiiiis o, 0 [ 0 oo fooviiiiiiis 0.0 |, 0.0 [ 0.0 ... VES. o], 0
1299999. Total Authorized - Other Non-U.S. Insurers 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) 820 0 0 0 0 0 820 0 0 820 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
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 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 820 0 820 0 0 820 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 XXX 0
9999999 Totals 820 0 820 0 0 820 0 0 0.0 0.0 0.0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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)
04-1675920 .. [NORFOLK & DEDHAM MUTUAL FIRE INSURANCE COVPANY ............. |..... 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........
0199999. Total Authorized - Affiliates - U.S. Intercompany Pooling XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
27-0022109 .. [CHARLES RIVER INSURANCE 0 ...veoveovvevessreessssesneesseensnnens e XXX e [ XXX e XXXoiieeafeeins XXX feeene XXXoiieeifoeins XXX feene .0, 0, TR N DS, S, STV T XXXeoieiaforenns DS, S, STV T XXXeoieiaforenns XXX e XXXeoieiaforenns DaS.S. STV T .0, 0, ST N XXX........
0299999. Total Authorized - Affiliates - U.S. Non-Pool - Captive XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

0499999. Total Authorized - Affiliates - U.S. Non-Pool

0799999. Total Authorized - Affiliates - Other (Non-U.S.)

0899999. Total Authorized - Affiliates

13-2673100 .. | GENERAL REINSURANCE CORP ...
06-0384680 .. |HARTFORD STEAM BOILER

0999999. Total Authorized - Other U.S. Unaffiliated Insurers

14

AA-9991213 .. [MASSACHUSETTS PROPERTY INSURANCE UNDERWRITING ASSOC. ... [oo XXXeoou[ovoee XKoo XK oo XK XK oo XK e XK oo XK o XK e XK o XK XK e XK o XK
1099999. Total Authorized - Pools - Mandatory Pools
AA-1120337 .. JASPEN INSURANCE UK LTD ..eovvoovecresrecsseseesse e reenenneas [ XK e e XXX e XK e s XX e eeenne XKKereenedereens XK e eennees XX rwrrefeeeneee XXX orrneeerrenns XK rreeneeneens XK vermeesferenees XXX erwermeeeerenee XXXerreneedrnrens XK :Kowerwernfereneee XXX errrrens

1299999. Total Authorized - Other Non-U.S. Insurers

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 Dorchester Mutual 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)

04-1675920 .. [NORFOLK & DEDHAM MUTUAL FIRE INSURANCE COMPANY ......iiviiviiiisiiniiinininiins foresuesiessesnesnesnesnesnesiennens [ A0S T XXX et 0 [ 0 i 0
0199999. Total Authorized - Affiliates - U.S. Intercompany Pooling 0 XXX XXX 0 0 0
P22 [ T TS o o — [ A0S T XXX e 0 [ 0 i 0
0299999. Total Authorized - Affiliates - U.S. Non-Pool - Captive 0 XXX XXX 0 0 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0
0899999. Total Authorized - Affiliates 0 XXX XXX 0 0 0
13-2673100 .. [ GENERAL RE INSURANCE CORP ....
06-0384680 .. [HARTFORD STEAM BOILER
0999999. Total Authorized - Other U.S. Unaffiliated Insurers 0 XXX XXX 0 0 0
AA-9991213 .. [MASSACHUSETTS PROPERTY INSURANCE UNDERWRITING ASSOC. ...vovovoveorereriones Jooeemsomsemsomesseoneemsmsnennens [ A0S T XXX e 0 [ 0 i 0
1099999. Total Authorized - Pools - Mandatory Pools 0 XXX XXX 0 0 0
[ P Ry A I TS ) FOvoo— [ A0S T XXX e 0 [ 0 i 0
1299999. Total Authorized - Other Non-U.S. Insurers 0 XXX XXX 0 0 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE F - PART 4

1
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of
Sch F Part 3

Letters of
Credit Code

American Bankers Association
(ABA) Routing Number

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

Issuing or Confirming Bank Name

Letters of Credit Amount
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

GENERAL REINSURANCE
HARTFORD STEAM BOILER

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. NORFOLK & DEDHAM MUTUAL FIRE INS. €O ottt et ettt b2+ b s8££ o o4 428 E b o802 Lot E e b b £ £ st b e b e b e oL E e b e b2 e ot E e b e b e e s b e b et et e st b b e bt et s e b et et ets Shebettseseeeb et en e e eae b et e e enes 37,358 e 47,095 Yes [ X] No[ ]
A = =3I 1O TSP 1,084 o 880 Yes[ ] No[X]
8. HARTFORD STEAM BOTLER ..ottt ettt b b E 822t e b s8££t s b e b e 042 s eE e E b £ e 2ot h e b e b £ e e s e b e E e e s e Lot E e b e b a0 e Lo e E e E e b2 e s eh e b e R b e et e e b et e e et b e b e b e st e s chebes | Shebses e eseb et ettt eae b et e b s e eseees 398 s 481 Yes [ ] No[X]
. e e e eeteeteeteeteeteeteeteeteeeeteeteeseeteeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseesesseeseesesseesesseeseeseesessesseeseeseesessessessessessesseeseeseeseesesseeseeseesesseesesseesesseesseseesessessessessessessessseseesessessesseesesssates otesseesesseesessessesseeseeseesesteseeteeeetees eesseseseseessesessessesseseseeeneeenan Yes[ ] No[ ]
T0. e et h b h e h e e Lo heE kRt e e s EeEeh e R e R e e e e R E et hea R e £ e e E e b Eehehea e e e e Lo R e R E e e AL e S e s R E R h oAt e e R EeheEeh e Rt e e e e R e R eheh e R et e e EeEeEeheh Rt e e e e EeE e b heh e et e e e b b ek ek R ettt e e et ebeheh | fheseat ettt ee et et e s ea ettt h b b e b e h et e et eee fekestat et et et et e bbb ettt et et ettt 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 Dorchester Mutual 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 aSSEtS (LINE 12) .....cccuiriiriiriiirieieieieee sttt ettt bbb sese e s e eneneeas 105,714,215 |oecccceee [ 105,714,215

2. Premiums and considerations (LINE 15) ......c.cevvieuruereieieesetesesisssiesesesessssssesesess s esesess s ssssssesessas foesesessssesesssens 6,109,613 |..oooiiine 263,986 [...cocveriennn 6,373,599

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .........ccocoeeen oo 819,747 | (819, 747) oo 0

4. Funds held by or deposited with reinsured companies (LiN€ 16.2) .........ccccuvvriririnienienieninenenesese e 0 oo e 0

5. OHNEr @SSES ..ot e 10,518,884 | [ 10,518,884

6. Net amount recoverable from FEINSUMETS ............ccriciiiiciniieiiiieiieie e e [ 38,600,216 |................. 38,600,216

7. Protected Cell @SSets (LINE 27) .......ccoiueveiiieiieieiiiiieietete ettt sese bbbt sse b snssaebanas 0 0

8. TOHaIS (LINE 2B) ..o 123,162,459 38,044,455 161,206,914

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) .........ccovvreieeiininnsnieeeeeee e e 27,727,715 | 10,625,451 |.cccvvneee 38,353, 166
10. Taxes, expenses, and other obligations (LiN€s 4 through 8) ............ccccceeeiririeieieieeeeeisieeeee e oo 9,842,171 |.ooivii 1,284,890 |.cooiinnne 11,127,061
11, Unearned premiums (LINE ) ......c.ccueuiuiiiiieieieieieeee sttt esesesesenes|eee s e 21,322,254 |.....cveee 26,134,114 | 47,456,368
12, Advance Premiums (LINE T0) ...c.o.oiiiiiieieieeeieeesesteie ettt s e s sene et eas 762,284 | e 762,244
13. Dividends declared and unpaid (LiN€ 11.1 @Nd 11.2) ...oooiiiiiieieieieeeeieieeeieeee e oo 0 oo e 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........cocoeueueererererirsnes|oeverieeeececene 263,986 ..o [ 263,986
15.  Funds held by company under reinsurance treaties (Lin€ 13) .......cccoeiiiiiiiiiiiiiiiieceeeeeeeeeeferec 0 oo e 0
16.  Amounts withheld or retained by company for account of others (Line 14) ..........ccooeeiinincnenenenfeor e 0
17.  Provision for reiNSUrANCE (LINE 16) ........c.eruriiiiieieieieieeesesieiete ettt ettt 0 oo e 0
18, Other lIADIlIIES ..........oiiiiiiciicic s e 503,280 [ e 503,280
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 60,421,650 38,044,455 98,466,105
20. Protected cell liabilities (LINE 27) .......oiiiiiiiiiii e 0
21. Surplus as regards policyholders (Line 37) 62,740,809 XXX 62,740,809
22. Totals (Line 38) 123,162,459 38,044,455 161,206,914

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEIMENTS? ..o eee e eee e e eeee e e e e e e e e s s e e e eeee e e e s e e e e e ee e e e s e e e s e e eeeeeeeeeeeeee e e e s e e s s es s s enene e eeneennens Yes [ X 1 Nol ]
If yes, give full explanation: see Notes to the Annual StatemMENt #26. ..o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 Dorchester Mutual 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 Ceded Received +8-9) Assumed
1. Prior...fo . XXX foeee e XXX et XXX o O i O D el O 22 e 0 39 36 XXX......
2. 2013.....|...... 26,701 |.........3,890 |........ 22,811 |....... 11,860 |..ccccc.cea/BD | 034 | 28 | 1,719 | 27 1,310 | 13,208 XXX......
3. 2014.....|...... 29,066 |.......4,383 |....... 24,683 |........ 12,302 |.......c..... /31 | 890 | 19 01,606 |38 ] 1,030 | 13,870 XXX......
4. 2015..... ... 31,026 |.........0,292 |...... 26,234 |........ 19,674 |........0,372 |cccccce... 78D [ 40 | 2,347 340 |l 1,690 [l 17,049 ) XXX......
5. 2016......|......34,134 [..........5,833 |........ 28,302 |........ 13,703 |cec0e0ee0.. 889 | 716 |29 T 46 1,040 | 10,024 XXX......
6. 2017.....|......37,636 |........6,439 |......31,197 ... 15,770 |.........919 |.......912 |41 ] 1,809 |30 1,837 | 17,497 XXX......
7. 2018....|...... 40,195 |........6,957 |.......33,238 |...... A7, 744 | P97 | 792 33 1,866 | 24 1,890 |l 19,048 XXX......
8. 2019....|......41,903 |.......6,976 |.....34,927 |....... 15,689 |......... 1,299 |...........0%0 |........44 | ......1,780 |..........19 ] .....1,703|....16,698 |.... XXX......
9. 2020......|......41,928 |......... 7,394 |.....34,534 |...... 12,498 ... /11 |......364 |...........28|.........1,924 |............16 ].........1,268 |...... 13,631 |..... XXX......
10.  2021.... ... 41,709 |.......... 5,438 |....... 36,201 |....... 17,068 |............497 [............286 |l O [ 1,007 0 1,244 18,440 XXX......
11. XXX
12. 146,807 11,785 5,791 279 17,073 540 14,729 157,067 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 Assumed Assumed Anticipated| Unpaid Assumed
1. Prior.. o 100 | 1000 | O O 0 e O 0 6 0 O 27T XXX.....
2. 2013, 75 | (V1 7 [ 0 e T i 0 et 0 e 0 [ 14 [0 i 0 107 XXX.....
3. 2014... e 51 | (V1N S 32 | [V [ 30 SO [V [V (V1 S L [V S [V 98 |..... XXX.....
4. 2015.... 292 [ (V1N S 35 | [V 8 | [V L I PO [V 24 | [V O (V1N I 360 |...... XXX.....
5. 2016.....|ccmenne 548 .o (V1 I, 79 | [V 20 |oerrenes [V 2 | (V1N O 53 | [V S (V1N S 702 |..... XXX.....
6. 2017.....|eccen 1,049 | [V 95 | [V 56 oo [V [SJ P (V1 63 | [V O [V 1,268 |...... XXX.....
7. 2018....|eccee 2,208 |..cooenee [ (15 e— ) S 143 [ ) ) IO L[ (V1N S 12 [ (V1 S L L 2,403 |...... XXX.....
8. 2019....|.ce [T 1 I O (V1 [CYL3] A— (V1N I 4 [V 29 | (V1N S 172 [ (V1 39 |....... 3,115 |...... XXX.....
9. 2020.....|.ccnn 3,432 | 42 | (73] F— 4] 394 | 2 | 43 | (V1N S 201 [ (V1N S 115 ... 4,020 |..... XXX.....
10.  2021....|....... 4,577 | 734 |........ 1,000 |oooeneee 24 |........ 1,010 | 279 |oeeene 110 [ 31 | 335 | (V1N S 318 |........ 5,94 |...... XXX.....
11. 2022 6,429 105 153 11 889 20 97 2 676 0 910 8,106 XXX
12.  Totals 21,947 901 979 42 2,802 302 303 33 1,667 0 1,393 26,420 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. D, 0.0, G RN 271 | 6
2. 2013 | 14,225 | 820 |.......... 13,405 |.coooneeee 53.3 | 211 [ 58.8 [ (V1 [V USRS IS 728 I 15
3. 2014 | 14,752 oo 784 |........ 13,968 |..coovnveeeee 50.8 [ 17.9 [ 56.6 [ooreeienne (V1 [V USRS IS 83 | 15
4. 2015... [ 23,166 |............ 5,756 |.......... 17,409 |.............. 73.5 | 108.8 |.coveeee 66.4 [ (V1 [V O IS K7 33
5. 2016.....[.ccoeune 16,890 |.......c...... 664 |.......... 16,226 |..ocoeeeee 49.5 [ 114 57.3 | (V1 [V O IS 627 oo 75
6. 2017.....|.ceene 19,759 | 9% |.......... 18,765 |..cooeneeee 52.5 [ 15.4 | 60.1 [ (V1 (V1) U ST 1,144 | 124
7. 2018....|.cene 22,825 | 874 |......... 21,951 | 56.8 [oieiene 12.6 | 66.0 [ooeeienee (V1 (V1) U ST 2,133 [ 270
8. 2019....|.ceen 21,174 | 1,362 |.......... 19,813 | 50.5 [ 19.5 | 56.7 [ (V1 (V1) U ST 2,637 [ 478
9. 2020.....[.cooeune 18,454 | 803 oo 17,651 | 44.0 [ 10.9 e 511 [ (V1 (V1) U ST 3,384 [ 636
10.  2021.....feceene 25,983 |........... 1,574 |.......... 24,409 |.............. 62.3 [ 28.8 [ 67.3 |coerrriree (V1 (V1) U ST 4,819 |........... 1,145
11. 2022 19,825 247 19,578 48.6 4.1 56.3 0 0 6,466 1,640
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 21,983 4,437

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 Dorchester Mutual Insurance Company

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior..... . 5,571 | 6,320 |......... 5,990 |......... 6,060 |......... 5,587 |....c.... 5,300 |.coonee 5,276 |......... 5,322 | 5,323 [ 5,242 | [C11] I (80)
2. 2013 11,497 |........ 11,621 |....... 12,170 |....... 12,141 |....... 11,927 |........ 11,644 |....... 11,725 |........ 1,718 |....... 1,717 |........ 11,699 | (18)]ceeenee (19)
3. 2014....f|..... XXX [eoeeae 13,488 |........ 13,283 |......... 13,073 |........ 13,017 |........ 12,748 |....... 12,629 |........ 12,517 |....... 12,544 |........ 12,384 |........... (160)|-...nvvvvne (133)
4. 2015.... | D0, S N XXX froneaen 17,489 |....... 16,671 |....... 16,067 |........ 15,652 |....... 15,511 |........ 15,505 |........ 15,467 |......... 15,379 [ (88)]..ecenne (126)
5. 2016......}...... D0, S N XXX [ovvne XXX oo 14,385 |....... 14,848 |........ 14,785 |....... 14,636 |........ 14,428 |....... 14,397 |....... 14,502 |.............. 104 [ 74
6. 2017....|..... XXX oo [oevn XXX oo [oevne XXX [ XXX froeeens 18,514 |......... 17,723 |....... 17,469 |........ 17,586 |......... 17,333 |........ 16,928 |........... (405)|...cveve (659)
7. 2018...f|...... XXX foeee XXX [ovvne XXX [ XXX oo foevne XXX e 21,585 |....... 21,285 |....... 20,740 |......... 20,327 |....... 19,997 | (330)]..ecenee (743)
8. 2019....|..... XXX foeee D0, S N XXX oo [ XXX ooven foevne XXX oo [ XXX [eoeeae 18,870 |........ 18,224 |....... 17,770 |......... 17,879 [ 109 [ (344)
9. 2020......|..... XXX foeee XXX foee XXX [ XXX oo foevne XXX oo [ D0, S B XXX feoceene 17,004 |....... 16,597 |........ 15,942 |............ (695)|........ (1,152)
10.  2021....|.... XXX [ XXX [ XXX [ D,0, %, CUU RO XXX e | XXX [ XXX s D,9, 0, U R 21,391 ... 22,477 |.......... 1,086 |....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 17,816 XXX XXX
12. Totals (437) (8,181)
CUMULATIVE PAID Ng SSI:EEAEDE{E!EEE 5D COE&)?I’;II:\INENT EgEll\{SM IMP&'&EXT 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. Prior.....]o...... 000....... [ 2,362 | 3,688 |......... 4,37 | 4,506 |......... 4,753 | 4,849 |......... 4,891 |........ 4,957 |......... 4,971 |....... D0 & S XXX......
2. 2013 fis 6,100 |......... 9,244 |........ 10,254 |......... 10,775 |....... 11,195 |....... 11,483 |....... 11,555 |....... 11,580 |....... 11,592 |........ 11,606 |...... D 0. & S XXX......
3. 2014....|..... D0 S N 7,628 |......... 9,863 |....... 10,987 |........ 11,479 |....... 11,909 |........ 12,263 |....... 12,302 |....... 12,329 |........ 12,297 |....... DL0. & S XXX......
4. 2015... | XXX foenenee XXX [roeeae 10,979 |........ 13,080 |........ 13,882 |........ 14,279 |....... 14,803 |....... 14,908 |........ 14,978 |........ 15,043 |....... D0 & S XXX......
5. 2016......}...... D0, S N DL0, S N XXX oo e 7,804 |..... 11,041 |........ 12,136 |....... 13,061 |........ 13,551 |........ 13,746 |........ 13,853 |....... D0 & S XXX......
6. 2017.... ... D0, S N XXX [ovvne XXX [ XXX v forveienns 7,725 |........ 1,772 |......... 13,382 |....... 14,511 |....... 15,230 |......... 15,723 |....... D0 & S XXX......
7. 2018..... ... D0, S N XXX oo [ovvine XXX oo [ XXX ooven foevne XXX e 10,226 |........ 14,827 |........ 16,442 |....... 17,141 |......... 17,706 |....... D0 & S XXX......
8. 2019....|..... D0, S N XXX oo [ovvene XXX [ XXX oo foevne XXX oo [ D0, ST 9,044 |........ 12,592 |....... 14,025 |....... 14,936 |...... D0 & S XXX......
9. 2020......|..... D0, S N D0, S N XXX oo [ XXX ooven foevne XXX oo fron D0, S B XXX oo e 8,128 |....... 1,131 ... 12,123 |...... XXX [ XXX......
10.  2021....|.... XXX [ XXX [ XXX [ D,9, %, CU RV XXX e | XXX [ XXX s D, 9,0, GOV RUN 13,153 |........ 16,848 |....... XXX | XXX......

11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 10,386 XXX XXX
SCHEDULE P - PART 4 -

BULK AND IBNR RESERVES ON NET LOSlSJES AND DEFENSE AND COST CONTA?I\ENMEM@EBIIPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10

Which

Losses

Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

1. Prior.... o (R )] — (174 - (262)]c.cecae 49 [ 279 | 136 | M9 | 145 | 131 | 100

2. 2013 foe (403)|.ecee (571 e (313) ] (160) |- 21 o (CL3] 59 [ 50 | 24 | 17

3. 2014 | XXX v (13)ee (730)].eeaes (341 (184)).eee (227)] e 145 | 59 [ 86 | 32

4. 2015.... | XXX oo [ ) 0.0 SO R (UZ0] ov— (84)].euae [GTL5)] R (414)).c (186 (101) e A 36

5. 2016..... ........ XXX oo [ XXX [ XXX oo [ (M) (212)) e (686))......cocenve. (444)).c.con (A7)} (80) ] 81

6. 2017... ... XXX oo XXX [ XXX [ XXXrvvee v 4,562 | 208 [ (635)].cve (100) v 96 [ 100

7. 2018 XXX oo oo XXX v s XXX v s XXX v s D0, T RO 4,346 |.....ooevveeee 228 | QLSS A (153) ] v (43)

8. 2019.... e XXX oo oo XXX v s XXX v s XXX v s XXX v s XK v e 2,392 | 46 | Q)] A— (445)

9. 2020......|........ D.0, 0, TR I D.0, O, TR I D.0, O, TR I D.0, O, TR I D.0,, TR I D.0, O, TR I D.0, 0, TN U 3,110 | 1,482 | 37
10.  2021..... ..o D.0, 0, TR I D.0, O, TR I D.0, O, TR I D.0, O, TR I D.0,, TR I D.0, O, TR I D.0,, TR I D,0, 0, TN U 2,120 |oooveeee 1,055
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 237
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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....}...... XXX o XXX o D00 G IR [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013 | 7,847 |.......... 1,482 |......... 6,365 |.......... 3,470 ... 21 [ 85 | L KT (U8 IO 53 | 3,890 [ 262
3. 2014 | 8,547 |.......... 1,378 |.......... 7,169 |......... 3,590 | 16 | 147 [ (U 410 [ (U8 IO 88 [ 4,131 o 286
4. 2015... . 9,424 |......... 1,604 |......... 7,820 |.......... 8,776 |.......... 2,858 | 197 | L[V 899 | 194 [ 271 oo 6,810 |.ccvenene 811
5. 2016.....|.cc... 10,250 |.......... 1,866 |......... 8,384 |.......... 3,957 | 26 [ 192 | (U Q47 | 0 | 124 |.......... 4,570 |..ocoenne 289
6. 2017....|.cce 11,385 |......... 2,030 |.......... 9,355 |........ 3,650 |......cou.. 25 [ 243 | (U 487 | 0 | 238 [ 4,355 | 282
7. 2018....|.cce. 11,517 | 2,268 |......... 9,249 |......... 5,081 | 25 [ 169 | (U 555 i (U IO 145 |.......... 5,780 |eecvienne 405
8. 2019...|.cc. 11,607 |......... 2,241 |.......... 9,366 |......... 4,705 |....ooeneene 234 [ 127 [ 5| 457 oo (U8 IO 37 | 5,050 |...coveneee 285
9. 2020.....|.cco.. 12,311 | 2,162 |........ 10,149 |......... 4,219 [ L1 I AR 104 [ (U 449 | 0 | 12 ... 4,731 [ 312
10.  2021.... ....... 12,69 |.......... 2,373 |........ 10,322 |......... 7,081 [ 149 [ 126 [ L3 P 1072 O (U8 IO 26 [ 7,556 |cocovennee 344
11. 2022 12,966 2,954 10,012 3,429 42 58 0 302 0 10 3,747 219
12. Totals XXX XXX XXX 47,958 3,437 1,448 20 4,865 194 1,104 50,620 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 [V [V [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 [V O [V L I PO [V [V [V [V S [V S [V L I PO 0
4. 2015.... | L I PO [V [V [V 2 | [V [V [V O [V O [V O [V KN 0
5. 2016....|cceene 87 | [V 56 o [V [ [V L I PO [V [ 30 IO [V S (V1N S 155 [ 0
6. 2017.....|eeccennee AT [V [V [V 14 | [V L I PO [V O L I PO [V S (V1 I 39 | 0
7. 2018...|ceeins 51 | [V [V [V 29 | [V K [V O 2 | [V S (1 S 85 | 0
8. 2019....|.ceene 151 [ (V1N I (99) [ [V 4 | [V [ 30 SO [V O 2 | [V 12 [ 102 [ 1
9. 2020.....|comenne 282 [ (V1 (@173 A— [V 64 | [V [ [V O [ [V 42 s P 4
10.  2021...foceeeens 469 |............... (V1 QL)) — (V1N I 133 [ (V1 13 [ (V1 S 14 | (V1N S 107 [ 481 [ 8
11. 2022 1,471 6 (228) (1) 158 1 16 0 81 0 89 1,492 47
12.  Totals 2,535 6 (541) (1) 452 1 45 0 111 0 250 2,5% 60
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.

35




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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.....)o.... XXXKvoo [ooveen XXXKevoo [oovne D oL ¢ T ()] — [0 (I [0 (1 O [0 (VN (3)]....... XXX......
2. 2013 | 4,668 |....ccoene 4 e 4,627 |.......... 2,430 [ (U IO 216 [ (U 420 oo 0 | 228 |......... 3,006 | 530
3. 2014 | 4,874 | 38 | 4,836 |......... 2,219 | (U IO 226 [ (U 331 | 0 | 214 |.......... 2,776 [ 493
4. 2015... . 4,991 | 39 [ 4,952 |......... 1,998 i (U IO 169 | (U 288 | 0 | 201 [ 2,455 | 472
5. 2016.....[.ccceune 4,837 | 48 |.......... 4,789 |......... 2,298 | 0 | 208 [ (U K1 1 I P 0 | 77 | 2,817 | 466
6. 2017....|ccee 4,949 | [CIUN 4,889 |....... 2,274 .o (U IO 211 [ (U 338 | 0 | 199 [ 2,823 | 468
7. 2018.... . 4,963 | 54 | 4,900 |......... 2,073 | (U IO 71 [ (U 321 [ (U IO 147 |.......... 2,565 | 443
8. 2019....|.cce 4,984 | 55 | 4,929 |......... 2,016 o (U IO 108 [ (U 313 | 0 | 149 |......... 2,437 oo 426
9. 2020.....[.ccoeune 4,801 | 37 e 4,764 |.......... 1,169 [ 0 | [CIC T I (U 197 |, (U8 IO 88 [ 1,432 | 259
10.  2021.....feeceee 4,784 | 29 | 4,755 |.......... 1,447 | (U8 IO A4 e (U T (U8 IO 57 | 1,728 | 296
11. 2022 4,668 28 4,640 748 0 9 0 162 0 13 919 365
12. Totals XXX XXX XXX 18,669 0 1,428 0 2,918 0 1,473 23,015 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. L[] [V [V [V [V [V [V [V [V S [V S [V L[] 0
2. 2013 | [V [V [V [V [V [V [V [V O [V O [V O [V SO [V O 0
3. 2014... e 25 | (V1 (5] P— [V [V [V [V [V 2 | [V S [V 22 | 1
4. 2015.... s 39 | (V1 ()] P— [V L I PO [V [V [V O 2 | [V O (V1 I 35 | 1
5. 2016....|cceenee /T S (V1N I (@12 — [V [ 30 SO [V [V [V [ 30 IO [V S (V1 67 | 1
6. 2017.....|wcoeene 180 [ (V1N S (7] I [V L[ [V L I PO [V L [V S (V1N S 170 [ 3
7. 2018....|eccene LY (V1N I (€11 — (V1 23 | [V K [V {0 I [V S 2 | 312 [ 5
8. 2019....|.ceene 312 [ (V1 [QU£)] — [V 55 | [V (S I [V 10 [ [V S 9 | {0 6
9. 2020.....|comenne YA (V1 QL] A— [V 81 | [V [ S (V1 O 32 | [V 20 [oeerene 525 [ 12
10.  2021...foceeeens 833 | (V1 [QL51:3] —— (V1N I 134 [ [V 15 [ (V1 S 56 o [V [C72 - 880 [.ooeeenene 35
11. 2022 1,626 0 (115) 0 139 0 15 0 153 0 109 1,818 213
12.  Totals 4,026 0 (759) 0 447 0 49 0 290 0 202 4,053 277
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.

36




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 o XXX o D00 G IR [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013, 465 |...covvenee K 462 |......coe. VLT (U8 IO 22 | (V) P 55 | (U OO L PASK 2 23
3. 2014 502 [ K 499 i 160 |.voveene (U OO [T P (V) P (728 I (U OO [ 228 [ 30
4, 2015.... s 542 oo 4 e 538 [ 195 [ (U8 IO 7 [ (V) P B8 | (U OO 2 | 280 [ 29
5. 2016.....|ccccennn. 607 | 4 603 [..oevernne 280 o 0 | 38 | (V) P (ST P (U OO 3 e 385 [ 29
6. 2017....|eccinn 751 | [ 744 | 224 | (U8 IO L[ A (V) P AT e (U OO [ PO 287 o 38
7. 2018 964 | T o 957 e 446 ..o 0 | 52 |oviiiiinn (V) P 51 | (U OO 3 549 | 38
8. 2019....|.cce 1,154 | 10 [ 1,144 | 397 [ (U8 IO 43 | (V) P 51 | (U OO [ PO 491 | 43
9. 2020.....[.ccoeune 1,164 | 8 | 1,156 [ 198 [ 0 | 7 [ (V) P LT I (U OO 2 | 241 [ 31
10.  2021.....feeceee 1,258 | [ 1,252 [ 187 [ (U OO L35 IO (V) P 28 | (U OO 3 e 219 | 36
11. 2022 1,306 7 1,299 117 0 2 0 20 0 0 139 45
12. Totals XXX XXX XXX 2,380 0 217 0 475 0 33 3,072 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 L I PO [V [V [V [V [V [V [V S [V S (V1 S ()] F— 0
2. 2013 | [V [V [V [V [V [V [V [V O [V O [V O [V SO [V O 0
3. 2014 | L I PO [V [V O [V [V [V [V [V [V S [V S [V L I PO 0
4. 2015.... | L I PO [V [V [V [V [V [V [V O [V O [V O [V L I PO 0
5. 2016.....|ccomuenne 143 [ [V [V [V L I PO [V [V (V1 S 21 | [V S (V1N S (G170 0
6. 2017.....|eceeenne 25 | [V 25 | [V L I PO [V [V [V O [ 30 IO [V S (1 S 55 | 0
7. 2018....|eccene 460 |............... (V1N I [CS[0)] [V L[ [V L I PO [V 28 | [V S (V1N S 409 |...ooeeeee 1
8. 2019....|.ceene 459 | (V1N I (G2 [V 21 | [V 2 | [V 28 | [V S (V1N S 426 | 3
9. 2020.....|comenne 624 | (V1 [Q[0723] — (V1 S KT I [V [ 30 SO (V1 O 39 | [V S (V1N S 602 [...cooeeeee 4
10.  2021...foceeeens 243 | (V1N I 369 oo [V 52 | [V (S I (V1 S 49 | [V S L) P 719 [ 4
11. 2022 306 0 419 0 66 0 7 0 75 0 2 873 25
12.  Totals 2,262 1 537 0 188 0 20 0 244 0 3 3,250 37
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.

37



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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..... ... DO S DO S D 00 S N [V (U OO 57 P (V) P P2 (U8 IO 39 [ 27 ... XXX......
2. 2013 | 1,458 | 85 | 1,373 | 835 [ (U8 IO L[V A (U 310 [ (U8 IO 70 | 1,185 [ 55
3. 2014 1,490 oo 85 | 1,405 |...oovnnne L5 VA F (U OO L35 IO (U 207 oo (U8 IO 15 [ 728 | 40
4. 2015... . 1,624 | 103 |.......... 1,521 [ 639 | (U OO 2 | (U 229 | (U8 IO 21 [ 870 [oveinne 35
5. 2016.....[.ccceune 1,781 | 102 |.......... 1,679 [ 559 | (U OO L ) PO (U PLC U (U8 IO [ I 820 [..ovceenne 47
6. 2017....|.cc 1,809 [ 133 [ 1,676 | [ VA F (U OO (U1 P (U 249 | (U8 IO 23 | 866 |.......c.cc... 54
7. 2018.... . 1,802 | 125 |......... 1,677 [ 509 | (U OO (U1 P (U 238 [ (U8 IO L TAT oo 44
8. 2019...|.ccc 1,877 | 67 | 1,810 [ [CI0 A (U OO 2 | (U 282 oo (U OO 9 i 891 | 44
9. 2020.....[ oo 1,700 | 140 |.......... 1,560 |[...covnnnne 348 e (U OO (U1 P (U 155 | (U OO L 503 [oiiinee 15
10.  2021.....feecces 1,452 | 183 |.......... 1,269 | 264 | (U OO (U1 P (U 138 [ (U OO L 402 ..o 7
11. 2022 1,559 194 1,365 72 0 0 0 70 0 0 142 0
12. Totals XXX XXX XXX 4,967 0 24 0 2,160 0 224 7,151 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. Prioro. o 90 | 0 99 0 0 0 0 0 6 0 O 190 0
2. 20132 el O 6 e O e O e O e O e O e T 0 e O 92 0
3. 2014 22 et O 26 e O e O e O e O e O el 9 e O e O O e 0
4. 20152 | O 33 |l O 0 0 0 0 10 0 0 66 1
5. 2016.... e 92 i O e 19 O el O el O e O el O e 16 el O el 0 e 87 e 1
6. 2017 el O e 21 el O el O el O e O el 0 28 et O e 0 121 3
7. 201896 e O et 29 e O e O e O e O e O e 21 O e T 106 4
8. 2019 feeee 01 il O e 90 el O e O e O el O e O e 62 el O e 313 9
9.
10.
11. 40
12. 80
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. XXX 149 [ 6
2. 2013 1,287 | 0 | 1,247 | 85.5 [ 0.0 |eeine 90.8 | [V [ O 14.0 | 78 | 14
3. 2014 785 | [ 785 | 52.7 [ 0.0 |eeine 55.9 | [V [ IO 14.0 | 48 | 9
4. 2015... | 936 | [ IR 936 | 57.6 [ 0.0 |eeine 61.5 [ [V [ O 14.0 | 56 [ 10
5. 2016.....[ e 907 | [ IR 907 | 50.9 | 0.0 |eeine 54.0 [ [V [ O 14.0 | 4 T T 16
6. 2017....fcind 987 | [ IR 987 | 54.6 [ 0.0 |eeine 58.9 | [V [ O 14.0 | 98 | 23
7. 2018...feiind 853 | [ R 853 | 47.3 | 0.0 |eeine 50.9 | [V [ O 14.0 | 85 [ 21
8. 2019....|.ceen 1,204 | 0 | 1,204 |.............. 64.1 [ 0.0 |eeine 66.5 [ [V [ O 14.0 | 251 [ 62
9. 2020.....[ oo 701 | [ 701 | 4.2 [ 0.0 |eeine 44.9 | [V [ O 14.0 | 156 | 42
10. 20271, focciiie 798 | [ 798 | 55.0 [ 0.0 |eeine 62.9 | [V [ O 14.0 | 309 | 87
11. 2022 527 0 527 33.8 0.0 38.6 0 0 14.0 295 90
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 1,596 380

38




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 CTNTN [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013 | 4,855 |.............. 647 |.......... 4,208 |.......... 1,409 .o 21 [ 149 | L 202 [ (U8 IO 69 | 1,738 | 109
3. 2014 | 5,354 | 660 |......... 4,69 ... 1,976 .o 23 [ 271 | L 181 | 0 | 243 |.......... 2,404 |.............. 136
4. 2015... . 6,127 |oeeee 839 |......... 5,288 |......... 4,151 |.......... 1,421 [ 321 | 9 | 358 [ 76 [ 131 [ 3,324 [ 260
5. 2016.... [cceun. 6,995 | 930 |.......... 6,065 |......... 2,797 | [ D] SO 230 | L3 P 207 oo 0 | 126 |.......... 3,241 i 136
6. 2017....|ccee 7,956 |.......... 1,096 |......... 6,900 |......... 2,022 | 20 [ooiiiine 375 | 3 i 266 |...ooooveennne 0 | 110 |.......... 2,640 |...coovnnnne 148
7. 2018.... . 9,213 | 1,203 |.......... 8,010 |.......... 2,912 | 151 | 338 | L3 P 299 | (U IO 230 [oeernne 3,394 | 204
8. 2019...|.cc. 10,234 |......... 1,405 |......... 8,829 |......... 2,659 | 282 [ 254 o 13 [ 279 | 0 | 176 |.......... 2,897 [ 165
9. 2020.....|.cco.. 10,939 |.......... 1,830 |.......... 9,109 |.......... 2,362 | 78 [ 121 [ (U ) I T 0 | 12 ... 2,756 |ceceeennee 165
10.  2021.... ....... 11,864 |......... 2,041 |......... 9,823 |......... 3,904 | 326 [ 85 | 5| 343 | (U8 IO 54 e 4,001 | 182
11. 2022 13,001 2,054 10,947 2,687 64 34 3 253 0 6 2,907 143
12. Totals XXX XXX XXX 26,879 2,375 2,178 43 2,739 76 1,257 29,302 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. 42 | K [V [V [V [V [V [V [V S [V S (V1 39 | 0
2. 2013 | [V [V [V [V L I PO [V [V [V O [V O [V O [V SO L I PO 0
3. 2014 | [V [V [V O [V K [V [V [V [V S [V S [V K 0
4. 2015.... 226 [ [V [V [V [SJ P [V L I PO [V 12 [ [V O (V1N S 284 |.............. 1
5. 2016.....|ccomuenne 162 [ [V [V [V 8 | [V L I PO [V 8 | [V S (V1N S 179 [ 1
6. 2017.....|wcoeene 528 [ (V1N S [(SIS)] — (V1 30 | [V K [V 24 | [V S (V1N S 526 [ 3
7. 2018....|eccene 965 [ (V1 (VA 10] Ae— (V1 79 | [V [ S (V1 O 39 | [V S [ 875 | 4
8. 2019....|.ce 1,708 | (V1 [CY£:)] Ao— (V1N I 151 [ (V1 7 [ [V 64 | [V L L 1,462 | 9
9. 2020.....|.ccnn 1,119 [ (V1 [(SK 0] ] — (V1N I 195 [ [V 22 | (V1 O 32 | (V1N I 3| 838 oo 9
10.  2021....|....... 1,178 | 269 |.......... (23] ] A— (96)[..veeenne 644 |........... 261 [ 72 | 29 | 4 | [V 89 |....... 1,239 | 13
11. 2022 2,264 78 (40) (1) 487 17 54 2 150 0 142 2,819 40
12.  Totals 8,192 350 (1,560) (97) 1,603 278 179 31 373 0 283 8,225 80
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.

39




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

Schedule P - Part 1G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

40, 41, 42



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013, 42 [ 52 | 360 [ LI (U OO 3 [ (V) P 15 [ (U OO [V IO K [ 0
3. 2014 451 [ Y 394 | M2 e (U OO 3 [ (V) P 39 | (U OO [ IO 454 | 1
4, 2015.... s 494 | [T 421 | 33 | (U8 IO 28 e (V) P 50 | (U OO [ IO 107 | 2
5. 2016.....|ccccennn. 526 [oooirine 151 [ 375 [ 78 [ 35 [ [T P L A3 | (U OO [ IO 191 [ 2
6. 2017....|eccinn 576 oo 235 | 341 [ T2 | 8 | 57 P (V) P 42 | (U OO [ IO L L T OO 1
7. 2018 649 | 204 | 385 [ 10 [ (U OO 8 | K IR 29 | (U OO [V IO A4 e 1
8. 2019....|.cein 724 | 345 | 379 | 18 [ (U OO [ (V) P 30 | (U OO [V IO 55 [ 1
9. 2020.....|ccceinnne 765 | KT I 394 | 2 e (U OO L35 IO L 32 | (U OO [V IO KT 1
10.  20271...fccine 827 v 428 | 399 | 2 e (U OO L ) PO (V) P 29 | (U OO [V IO 32 | 1
11. 2022 923 47 452 1 0 0 0 24 0 0 25 1
12. Totals XXX XXX XXX 741 43 61 5 333 0 0 1,087 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 [V [V [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 [V O [V [V [V [V [V [V S [V S [V [V S 0
4. 2015.... | [V [V [V [V [V [V [V [V O [V O [V O [V [V S 0
5. 2016.....| e [V [V [V [V [V [V [V [V [V S [V S [V [V S 0
6. 2017.....|eeciene 3 [ [V [V [V L I PO [V [V [V O [V S [V S [V [ 30 IO 0
7. 2018....|ceine 30 | L[ [ 30 SO K 2 | L I PO [V [V O 2 | [V S (1 S LI 0
8. 2019....|.cciien [ 30 SO [V 28 | [V [ 30 SO [V [V [V O [SJ P [V S (1 S L1 I 0
9. 2020.....|comenne 283 | 42 | 30 | 4 s 12 [ 2 | L I PO [V 49 | [V S (V1N S 74/ - 0
10.  2021...foceeeens VAL T — 465 |........... 204 oo 120 [ 33 | LI K 2 | 81 | [V S (V1N S 492 o 1
11. 2022 206 21 134 13 17 2 2 0 68 0 0 391 1
12.  Totals 1,302 544 400 140 69 23 6 2 205 0 0 1,273 2
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 Dorchester Mutual Insurance Company
SCHEDULE P - PART 1H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 2 Defense and Cost Adjusting and Other 10 11
Which Containment Payments Payments Number of
Premiums Were 6 7 8 9 Total Net Claims

Earned and Salvage and| Paid Cols | Reported

Losses Were | Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed

1. Prior.... o XXX s D,9, %, CHUE ROV D,0, &, CHUIUE RV N [SUSOURRURIERRSRIN ROSURRRRORRPURI! RIS WUROPSURITRISN USRIt USRI URON XXX

2.

3.

4.

5.

6.

7.

8.

9.

10.
11. 2022
12. Totals XXX XXX XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
14 15 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Subrog- and ing
and and and ation Expenses | Direct and
Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed

1 Prior. .o e o e e e e e [ e foe e e

2.

3.

4.

5.

6.

7.

8.

9.

10.
11. 2022
12. Totals
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
27 30 31 32 33 Inter- 35 36
Company
Pooling Loss
Loss Participation Losses Expenses
Assumed Ceded Ceded Net Loss Expense Percentage Unpaid Unpaid

1. Prior...fo . XXX o XXX oo XXX e XXX e XXX vvi o D.9,9, CUNURY IR IO U XXX oo e

2.

3.

4.

5.

6.

7.

8.

9. 2020......[cceeeiiiiiiiiiieen e e o e i fo e e fe
10 2027 .| e foreeeeieeieeees e e e foe e e fe
11. 2022
12. Totals XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 D0, G TR 15 [ [V U [/ 30 SO (V1) I I S [V U 2 | 22 ... XXX......
2. 2021 1,515 | RTLC ) — 1,187 [ 622 oo 22 [ 19 [ (V) I (72 [V O | 681 |...... XXX......
3. 2022 1,415 259 1,156 219 0 7 0 39 0 2 265 XXX
4. Totals XXX XXX XXX 856 22 30 0 104 0 5 968 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 .. foeeene 12 [ [ R [ R [ R L3N IO [ R [ R [ R L PO [ R (1 I A7 [ 0
2. 2021, 13 [ [ 19 | [ R 9 [ [ R L PO [ R [/ P [ R [ 44 | 0
3. 2022 56 0 (8) 0 15 0 2 0 3 0 0 68 0
4. Totals 81 0 11 0 28 0 3 0 6 0 0 129 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. Prior .....f.c.c. XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO IO (V1 0. D, 0.0 G RO 12 [ 5
2. 2027 | Y LY 22 | 725 | 49.3 [ 5.8 | (TR A (V1 (V1 I LV O 32 | 12
3. 2022 333 0 333 23.5 0.0 28.8 0 0 14.0 48 20
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 92 37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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] (U OO 9 s [ P 8 | (U8 IO T (47))....... XXX......
2. 2021 4,157 | 20 [ 4,137 |.......... 2,647 | (U OO [ (U 258 | 0 e 1,102 |........e 2,912 [ 846
3. 2022 4,240 20 4,220 3,009 0 2 0 216 0 627 3,227 0
4. Totals XXX XXX XXX 5,592 0 18 0 482 0 1,800 6,092 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 ... foeee 14 | (V1N S (@G e— [V K [V [V [V O [V O (V1 L[] L I PO 0
2. 2021 28 | (V1N I (15 — [V [SJ P [V [V [V 2 | [V 51 [ )] — 0
3. 2022 454 0 (258) 0 7 0 1 0 56 0 559 260 0
4. Totals 496 0 (322) 0 15 0 1 0 58 0 626 248 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. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D,9,9 CTNN I (73] 3
2. 2021 2,899 | 0 | 2,899 | 69.7 | 0.0 |eeine 701 i [V [ O 14.0 | [2{0)] 7
3. 2022 3,487 0 3,487 82.2 0.0 82.6 0 0 14.0 196 64
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 174 74
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 1K - Fidelity/Surety

NONE

Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 1M - International

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 1N - REINSURANCE - NONPROPORTIONAL ASSUMED PROPERTY

($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 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.9,0, TN TR 12 [ (U OO (U1 P [ P [V (U OO [V IO 12 ... XXX......
2. 2013 | 1,898 [ [ 1,898 | 819 | (U OO (U1 P [ P [V (U OO [ IO 819 ... XXX......
3. 2014 | 1,903 | [ 1,903 [ 578 | (U OO (U1 P [ P [V (U OO [ IO 578 |...... XXX......
4. 2015... . 1,749 | [ 1,749 | 245 | (U OO (U1 P [ P [V (U OO [ IO 245 |....... XXX......
5. 2016.....[.ccceune 2,220 | [ 2,220 |.......... 1,028 | (U OO (U1 P [ P [V (U OO [ P 1,028 |...... XXX......
6. 2017....|ccee 2,977 | 137 [ 2,840 |.......... 3,651 [ (U OO (U1 P [ P [V (U OO [ P 3,651 |....... XXX......
7. 2018.... . 3,590 o 133 [ 3,457 |.......... 3,526 |.oocverinee (U OO (U1 P [ P [V (U OO [ P 3,526 |....... XXX......
8. 2019....|.cce 3,541 | [ 3,541 |.......... 1,752 | (U OO (U1 P [ P [V (U OO [ P 1,752 |....... XXX......
9. 2020.....[.ccoeune 2,220 | [ 2,220 |.......... 1,263 | (U OO (U1 P [ P [V (U OO [ P 1,263 |....... XXX......
10.  2021.....feeceee 2,868 | [ 2,868 | 914 | (U OO (U1 P [ P [V (U OO [ IO 914 |....... XXX......
11. 2022 545 0 545 101 0 0 0 0 0 0 101 XXX
12. Totals XXX XXX XXX 13,889 0 0 0 0 0 0 13,889 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....fos P4/ [V L1 I [V [V [V [V [V [V S [V S [V 68 |..... XXX.....
2. 2013 | 3 [ [V L [V [V [V [V [V O [V O [V O [V S 14 ... XXX.....
3. 2014 | 3 [ [V L [V [V [V [V [V [V S [V S [V 14 ... XXX.....
4. 2015.... | 2 | [V [ S [V [V [V [V [V O [V O [V O (1 S 1 ... XXX.....
5. 2016....|cceenee KT I [V L[] [V [V [V [V [V [V S [V S [V 49 |...... XXX.....
6. 2017.....|wcoeene 213 [ (V1N S 140 oo [V [V [V [V [V O [V S [V S (V1N S 353 |.... XXX.....
7. 2018....|eccene 275 oo (V1N I 286 [ [V [V [V [V [V O [V S [V S (V1N S 561 |..... XXX.....
8. 2019....|.ceene 259 [ (V1N I LY [V [V [V [V [V O [V S [V S (V1N S 526 |..... XXX.....
9. 2020.....|comenne 478 | (V1N I JCL T [V [V [V [V [V O [V S [V S [V 1,246 |...... XXX.....
10.  2021...foceeeens 961 [ (V1N I 765 | [V [V [V [V [V [V S [V S [ 1,726 |...... XXX.....
11. 2022 0 0 0 0 0 0 0 0 0 0 0 0 XXX
12.  Totals 2,254 0 2,314 0 0 0 0 0 0 0 0 4,568 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.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 10 - REINSURANCE - NONPROPORTIONAL ASSUMED LIABILITY

($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 XXX oo forei fe e e XXX......

2.

3.

4.

5.

6.

7.

8.

9.

10.
11. 2022 XXX
12. Totals XXX XXX XXX 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

1o PO e o e e e [ e e e e e e [ XXX.....

2.

3.

4.

5.

6.

7.

8.

9.

10.
11. 2022 XXX
12. Totals 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 o XXX o XXX o XXX o XXX vvi o D.9,9, CUNURY IR IO U XXX oo e

2.

3.

4.

5.

6.

7.

8.

9. 2020......[cceeeiiiiiiiiiieen e e o e i fo e e fe
10 2027 .| e foreeeeieeieeees e e e foe e e fe
11. 2022
12. Totals XXX XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 1P - REINSURANCE - NONPROPORTIONAL ASSUMED FINANCIAL LINES

($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 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 (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013 (U1 P (U1 P (U P [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
3. 2014 (U1 P (U1 P (U P [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
4. 2015.... (U1 P (U1 P (U P [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
5. 2016.....| e [T P (U1 P [ P [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
6. 2017....|ecciicne 57 | [ R Y [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
7. 2018...|eciiine 99 | [ R 99 | 2 e (U OO (U1 P [ P [V (U OO (1) IO P . XXX......
8. 2019....|.cein 198 | (1N IR 198 [ 8 | (U OO (U1 P [ P [V (U OO (1) IO 8. XXX......
9. 2020.....|ccceinnne 224 o (V1 I 224 | [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
10, 20271...focciine 289 | (V1 I 289 [ [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
11. 2022 165 0 165 0 0 0 0 0 0 0 0 XXX
12. Totals XXX XXX XXX 10 0 0 0 0 0 0 10 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 [V [V [V [V [V [V [V S [V S [V 0 ... XXX.....
2. 2013 | [V [V [V [V [V [V [V [V O [V O [V O [V SO 0 ... XXX.....
3. 2014 | [V [V [V O [V [V [V [V [V [V S [V S [V 0 ... XXX.....
4. 2015.... | [V [V [V [V [V [V [V [V O [V O [V O [V 0 ... XXX.....
5. 2016.....| e [V [V [V [V [V [V [V [V [V S [V S [V 0 ... XXX.....
6. 2017.....|eeciene [V [V [V [V [V [V [V [V O [V S [V S [V 0 ... XXX.....
7. 2018....|eceie 7 [ [V 14 | [V [V [V [V [V O [V S [V S (V1 I 31 ... XXX.....
8. 2019....|.cciien (S I [V {0 I [V [V [V [V [V O [V S [V S (1 S 26 |..... XXX.....
9. 2020.....[ oo 8 | (V1 S 37 | [V [V [V [V [V O [V S [V S (1 S 45 |...... XXX.....
10. 20271 foeeiine. [V [V [V [V [V [V [V [V [V S [V S [V 0 ... XXX.....
11. 2022 0 0 0 0 0 0 0 0 0 0 0 0 XXX
12.  Totals 31 0 7 0 0 0 0 0 0 0 0 102 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.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 1R - Section 1 - Products Liability - Occurrence

NONE

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

53, 54, 55, 56



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 2A - HOMEOWNERS/FARMOWNERS

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

1. Prior....Jo. 831 | 937 oo 1,14 | 826 |..ccovvee 709 [ 700 ..o 696 |............. 704 | 703 | 696 |.............. (4] E— (8)
2. 2013.... | 3,699 |....... 3,391 |......... 3,613 |......... 3,720 |.......... 3,549 |.......... 3,538 |......... 3,532 |......... 3,533 |......... 3,532 |.......... 3,533 [ | 0
3. 2014.... ...... D,9. ¢ ST RV 3,722 |......... 3,968 |.......... 4,106 |.......... 3,820 |.......... 3,784 |......... 3,708 |......... 3,708 |......... 3,762 |.......... 3,722 | (40)]...everee 14
4. 2015... ... XXX [eeenen D0, G RV 6,542 |.......... 6,845 |.......... 6,290 |.......... 6,276 |.......... 6,230 |.......... 6,224 |.......... 6,184 |......... 6,108 |.............. (76)]............ (116)
5. 2016.....[..... XXX v v XXX v v XXX v oo 3,870 |.......... 4,505 |.......... 4,460 |......... 4,427 |.......... 4,367 |......... 4,363 |......... 4274 |.............. (215 (93)
6. 2017....[..... DL, G R XXX [eeenen D0, G XXX e fooeeen 4,109 |.......... 4,062 |......... 4,075 |.......... 4,090 |.......... 4,055 |.......... 3,906 |........... (149)|............ (184)
7. 2018....[..... D,9, & ST ROV XXX v v XXX v oo D,9, . U RV XXX v [ 5,612 |......... 5,619 |.......... 5,442 |.......... 5,355 |......... 5,308 [...coovernnnn (7] S— (134)
8. 2019.....[..... D&, ¢, T XXX [ D0, G XXX o foeenen XXX e |eeenen D, ©.0, T 4,919 |......... 4,752 |......... 4,686 |......... 4,693 |....c....... YA (59)
9. 2020......[...... D,9, & ST ROV D,9, %, SR ROV XXX v oo XXX v Joveen XXX i | XXX v v D,0. ¢ CHU I 4,529 |......... 4,635 |......... 4513 ... [ F22))] R— (16)
10. 2021.....[|...... D&, ¢, T XXX [ D0, G XXX o foeenen XXX e |eeenen XXX [ D0, & G XXX o fooeieen 7,291 | 7,521 [ 230 |...... XXX......

11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,856 XXX XXX
12. Totals (294) (596)

SCHEDULE P - PART 2B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

1. Prior...}o.... 1,485 |....... 1,816 |......... 1,862 |......... 1,570 |......... 1,469 |......... 1,413 [ 1,384 |......... 1,382 |......... 1,454 ... 1,438 |....coec. (G5 56
2. 2013 foes 2,485 |........ 2,591 [......... 2,540 |.......... 2,613 |....... 2,715 ... 2,683 |......... 2,655 |.......... 2,655 |......... 2,651 |........ 2,646 |............. ()] — (9)
3. 2014........ ) 0,9 GRT O 2,746 |........ 2,415 ... 2,292 |......... 2,602 |.......... 2,552 |........ 2,535 |......... 2,476 |......... 2,482 |.......... 2,465 |............. (LT RE— (11)
4. 2015.... | D0, S N XXX feoeinan 2,673 |........ 2,3% |...... 2,327 | 2,316 |........ 2,265 |.......... 2,219 |......... 2,210 |.......... 2,200 [ooeeine [ 10))] P (19)
5. 2016.....|...... XXX e XXX e XXXeoooo oo 2,679 |......... 2,431 ... 2,421 |........ 2,481 1.......... 2,543 |......... 2,542 |.......... 2,569 |....coonee. 27 | 26
6. 2017....|..... XXX [ XXX oo [ovvne XXX v [ XXX v forveienns 2,664 |.......... 2,633 |......... 2,627 |.......... 2,637 |....... 2,658 |.......... 2,644 |[............. (14)]cenee 7
7. 2018...|..... XXX.ovvo [ooenen XXX e XXX ooow [ XXX oo oo XXX oo [ 2,970 |.......... 2,797 |.......... 2,532 |......... 2,491 | 2,536 [..ocooonnnn 45 | 4
8. 2019...f..... XXX [ XXX [ XXX o[ XXX oo foevne XXX oo [ D0, S 2,830 |......... 2,603 |......... 2,473 |........ 2,322 |........... (LX) S— (281)
9. 2020..... ... XXX.oovo [oeenen XXX.ovvo [ooenen XXX.ovvo fevene XXX oo oo XXX oo oo XXX o XXX oo oo 1,884 |......... 1,810 |........ 1,728 |............. (82)f.....c... (156)
10.  2021..... |...... D,9,, G R D, 9., G R XXX s D,9, %, CU RV XXX e | XXX [ XXX s D, 9,0, OV RUN 2,261 ... 2,315 [ 54 |...... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 2,422 XXX XXX

12. Totals (169) (382)

SCHEDULE P - PART 2C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
SCHEDULE P - PART 2D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
1. 929 | [15))] o~ (42)
2. 923 | (5] 1
3. 569 |....cooorenne ()] E—— (16)
4. 697 | [ 1
5. 631 | ()] - (26)
6. 715 . (1] (21)
7. 5% .. ()]s (60)
8. 860 |..cocveeen 15 o (46)
9. 504 | 13 s (374)
10. 573 | 140 |....... XXX......
11. 367 XXX XXX
12. Totals 70 (584)
SCHEDULE P - PART 2E - COMMERCIAL MULTIPLE PERIL
1. Prior...Joe. 588 oo 723 | TAT | 1,129 |......... 1,17 | 1,044 |......... 1,016 |......... 1,017 | 946 |............. 946 |......ooee. [V (71)
2. 2013, ) 1,563 |......... 1,439 |.......... 1,575 |.......... 1,514 |......... 1,512 |.......... 1,404 |......... 1,555 |......... 1,540 |.......... 1,540 |.......... 1,537 | ()] S (3)
3. 2014.... ...... D.9,0. U U 1,898 |......... 2,076 |.......... 2,364 |........ 2,400 |.......... 2,271 | 2,35 |......... 2,340 |.......... 2,320 |.......... 2,226 | (L] — (114)
4. 2015.... ... DL, G R XXX |eeeveiens 3,969 |.......... 2,924 |......... 3,276 |.......... 3,039 |......... 3,124 |......... 3,232 |.......... 3,271 |.......... 3,274 | [ P 42
5. 2016......|...... XXX v v XXX v v XXX v oo 3,559 |.......... 3,562 |......... 3,389 |......... 3,144 ... 3,061 |......... 3,114 ... 3,205 .o 91 [ 144
6. 2017.... ...... DL, G R DL, G R D0, G XXX e fooeeen 2,886 |......... 2,821 |......... 2,901 |.......... 3,132 |......... 2,934 |......... 2,876 .o ((G1:3] e— (256)
7. 2018.... ...... XXX v v XXX v v D.9,9, TN U D,9, . R RV XXX oo | 4,641 |........ 4,163 |.......... 3,979 |.......... 3,946 |.......... 3,931 [ (1)) O (48)
8. 2019.... ...... XXX [ DL, G R D0, G XXX o foeenen XXX |eeenen XXX |eeeeenen 3,822 |.......... 3,639 |......... 3,599 |........ 4,016 |.............. 7 377
9. 2020......|...... XXX v v XXX v v XXX v oo D,9, 0, U RV D,9, 0, ORI R XXX v o D,9,0. U TR 4,633 |......... 3,698 |.......... 3,211 [ (487)|........ (1,422)
10. 2021....|..... DL, G R DL, G R D0, G XXX o foeenen XXX oo |eeenen XXX [eeenen D0, G XXX o fooeieen 5,027 |.......... 4,853 |........... (174)|....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 5,323 XXX XXX
12. Totals (319) (1,352)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 2F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

10 Prior. o fe e e e e e
2. 2013 e e e e e ]
3. 2014...[ ... XXX
4. 2015...... ... XXX......
5. 2016.....[..... XXX
6. 2017....[..... XXX......
7. 2018....[..... XXX
8. 2019.....[..... XXX......
9. 2020......[...... XXX
10. 2021.....[|...... XXX......
11. 2022 XXX

12. Totals

SCHEDULE P - PART 2F - SECTION 2 - MEDICAL PROFESSIONAL LIABILITY - CLAIMS-MADE

© © N DO RN =

- A
- O

12. Totals

SCHEDULE P - PART 2G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

© ©® NGO RN

N
=4

-
-

12. Totals

SCHEDULE P - PART 2H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

© ©® NGO RN

N
=4

-
-

© ©® NGO RN

N
=4

-
-

12. Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 2l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,

EARTHQUAKE, BURGLARY, AND THEFT)

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 2 11 12
Were Incurred 2014 One Year | Two Year

1. Prior... | XXX e XXX oo oo XXX [ XXX o XK o XXX [ XXX o 100 o189 190 [ 41
2. 2021 XXX e XXX feoeeeee XRXK i Joe . XXX ot XK e KKK e KKK [ XXX [0 00T [ 51 ... XXX......
3. 2022 XXX XXX XXX
57 4
SCHEDULE P - PART 2J - AUTO PHYSICAL DAMAGE
1. Prior... .. XXX | XXX v Joevere e XXX [ XXX o XK o XK [ XXX o (180) | (130D (23] 6 | 61
2. 2021 XXX e XXX e XRXK i feoeee e XK ot XK e KKK e KKK [ XXX [ 2,418 [ 2,039 [ 161 |....... XXX......
3. 2022 XXX XXX XXX
167 61
SCHEDULE P - PART 2K - FIDELITY/SURETY
1. Prior.... ... . XXX, | XXX v e XXX AKX . M ORI ... B D (..o
2. 2021 XXX e XXX v o XXX X . K. | ORI NG X iy . [ XXX......
3. 2022 XXX XXX XXX

SCHEDULE P - PART 2L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

SCHEDULE P - PART 2M - INTERNATIONAL

© ® N o o & 0 N =
N
=]
=2
o

- A
= O
NN
o o
NN
N =




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 2N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

1. Prior....Joe. 1,130 | 1,358 |.......... 1,109 |.......... 1,080 |.......... 1,005 |.ccoennnns 906 | 888 |....cceevune 888 ..o 886 |[....ccovnvne 875 [ (12)]eeee (13)

2. 2013 fed 641 [ 953 | 947 | 965 | 899 | 848 |..ooene 844 ... 840 | 836 [.oovevrnne 833 [ ()] U (7)
3. 2014...|...... D 0.0 T U 684 oo J£:7) 752 e 634 .o 609 | 596 |.ooveene 596 |...oovnen 593 | 592 | ()] U (4)
4. 2015... e XXX o D 0.0 T TN 404 1. 456 | 301 [ 281 [ 270 [ 262 | 257 [ 256 [ ()] U (6)
5. 2016.....[...... XXX v o XXX o D00 N O 1,051 | 978 | 1,122 | 1,144 |......... 1,106 |.......... 1,063 |......... 1,077 | 14 [ (29)
6. 2017...|... XXX v o XXX v o ) 0.0 N XXX o 4,951 [......... 4,179 | 4,109 |......... 4,144 |......... 4,168 |......... 4,004 |............ (164)]............ (140)
7. 2018.... ... XXX o XXX v o XXX [roenee XXX oo oo XXX oo [ 4,033 |......... 4,428 |.......... 4,473 |.......... 4,277 |.......... 4,087 |............ [S[0))] U (386)
8. 2019..|... XXX o XXX v o XXX [roenee XXX oo oo D 0.0 G N XXX e 2,620 |.......... 2,542 |......... 2,514 |........ 2,278 | (236)]..eeveneee (264)
9. 2020......|...... XXX o XXX o XXX [reene D SO, S D &% G N XXX o D 0% N RO 1,638 |......... 2,424 |......... 2,509 [ 85 [ 871
10. 2021....foeec. XXX oo XXX oo XXX [ XXX o Do o N XXX oo XXX [ Do« S 2,188 | 2,640 |.............. 452 |....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 101 XXX XXX
12. Totals (54) 21
SCHEDULE P - PART 20 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY
10 Prior. o fe e e e e
2. 2013 f e b
3. 2014.... ... XXX oo e e f )
4. 2015.... ... XK [ XXX v e fed b ]
5. 2016.....|..... XXX oo XXX.....
6. 2017.... ... XXX oo XXX.....
7. 2018....|..... XXX oo XXX.....
8. 2019... ... XXX oo XXX.....
9. 2020........... XXX oo XXX.....
10. 2021....foeec. XXX oo XXX.....
11. 2022 XXX XXX
12. Totals
SCHEDULE P - PART 2P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES
1. Prior....Jocs (U1 P (U1 P (U P [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
2. 2013 s e e e [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
3. 2014... ... D 0., G IRUIUIRIRURRURRURE OURRUIRIRIRURRRRN NEURUTRP [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
4. 2015.... ... XXX o XXX foeeeeeeinieeeee Jovieieieiiens [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
5. 2016.....[...... XXX o XXX o D00 G IR [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
6. 2017.....fuc. XXX frren XXX frrenn XXX e Do o G L 62 | (72 42 |, [ 0 [ (4] Pe— (42)
7. 2018...|.... XXX o fevenen XXX frren XXX e Do N DL N I 97 e 80 [ [ 119 [ 33 | [€12)] IS (44)
8. 2019...|...... XXX o fevenen XXX frren XXX e Do S DO Lo G I DO T SO 96 [ 146 .. 54 | 34 | (Z20))] I (112)
9. 2020......|...... XXX o fevenen XXX o ferenen XXX e Do S DO Lo G I XXX oo fovvan Do G 232 | 145 | 45 | [Q[V0)] - (187)
10. 2021.....foeee. XXX oo XXX oo XXX [ XXX o Do o N XXX oo XK [ o« T () A (1) 0]...... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 XXX XXX
12. Totals (213) (386)

60




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 3A - HOMEOWNERS/FARMOWNERS

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END
(8000 OMITTED)

11

Years in 1 2 3 4 5 6 7 8 9 10

Which
Losses
Were

Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

Claim
Close
With

Number of

s
d

Loss
Payment

12
Number of
Claims
Closed
Without
Loss
Payment

- A
- o

© ©® N DO RN =

SCHEDULE P - PART 3B - PRIVATE PASSENGER AUTO LIABILITY/MEDI

- o
- O

© ©® NGO RN

Prior......Jo.... 000.......| e 701 |......... 1,002 |......... 1,236 |.......... 1,295 |......... 1,370 |......... 1,382 |......... 1,381 |.......... 1,425 |......... 1,422
2013, 990 |.......... 1,845 |....... 2,149 |.......... 2,400 |......... 2,569 |........ 2,614 ... 2,632 |.......... 2,636 |......... 2,640 |.......... 2,646
2014......foeeeee XXX oo 935 |........ 1,625 |......... 1,871 |........ 2,072 |......... 2,320 |......... 2,422 |.......... 2,448 |........ 2,456 |......... 2,445
2015......foeeeee XXX e ) 0,9 GRT S 1,013 ... 1,657 |.......... 1,845 ... 1,991 | 2,089 |......... 2,117 | 2,134 |......... 2,167
2016......[...... D0, S N XXX oo [ovvine XXX oo e 846 |.......... 1,589 |........ 1,794 |......... 2,182 |.......... 2,398 |....... 2,466 |......... 2,506
2017..... | ) 0,0, S XXX e XXX ooow [ D 0,0, SN R 928 |......... 1,571 [......... 1,869 |......... 2,200 |.......... 2,422 |.......... 2,485
.......... 2,064 |.........2,244
.......... 1,944 |........2,124
.......... 1,069 |.......... 1,235

757

- A
- o

© © N DO RN =

SCHEDULE P - PART 3D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)

- o
- O

© ® NGO R ODN =2

- A
- o

© © N DO RN =
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

© ©® NGO RN

- o
- o

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 Dorchester Mutual 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 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....})...... XXX foeeen XXX oo foeeen XXX |eeenen XXX [ D0, G XXX o foeeen XXX oo |eeenn 000....... oo 160 |..ocvveneee 179 |....... XXX oo oo XXX......
2. 2021.... ... XXX foeeen XXX o foeeen XXX |eeenen XXX [ D0, G XXX o foeeen XXX oo |eeenn D0, GO RO 514 | 619 |....... XXX oo oo XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 226 XXX XXX

SCHEDULE P - PART 3J - AUTO PHYSICAL DAMAGE

1. Prior.....{..... XXX fovins XXX fovine XXX oo D, 9., G R D, 0,0, G RO XXX fovins XXX oo 000....... e (69)]...vvvne. (124 i
2. 2021....f|..... XXXoovos fovins XXXoovos fovins XXX oo D, 9., G R XXX [ XXX foereen XXXoovos oo D, 0,0, COPI R 2,611 [........ 2,654 |...cco.e. 789 [ 57
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,011 0 0

1. Prior....{...... D, 9,0, G R XXX feoreene XXX [SCK. S AKX ... | NEROCREEE .. X ... 000....... [l XXX XXX......

2. 2021.... ...... D9, U RO OO W, ¥ R OO 00 M N G o, S DRI BRI NUID, 0,0, TN RU 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......J....... 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 Dorchester Mutual Insurance Company

SCHEDULE P - PART 3N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

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 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.....fo..... 000.......foereieins 424 . 590 | 668 |............. 728 | TAT | 713 | 785 | 795 | 807 |....... D0 & S XXX......
2. 2013 | 26 | 438 ... 657 | 744 | 783 | 804 | 813 | I 820 | 819 |...... D0 & S XXX......
3. 2014....|..... DL0.C SO T 176 | 422 | 539 [ 559 | 568 |..coocene 572 | 574 | 577 e 578 |....... D0 & S XXX......
4. 2015...|ee. XXX |oenenee D.S & S 13 | 1 193 | 231 | 241 | 245 | 245 | 245 |....... D0 & S XXX......
5. 2016.....|..... XXX foeee XXX foeee XXX oo [ 82 | 498 |.............. 887 |..covvenne 963 |......... 1,005 |......... 1,017 |......... 1,028 |....... D0 & S XXX......
6. 2017...|..... XXX foeee XXX foeee XXX [ XXX Jorreveriins 272 |.......... 1,957 | 2,820 |......... 3,19 |......... 3,431 | 3,651 |....... D0 & S XXX......
7. 2018..[|.... XXX foene XXX foeee XXX [ XXX e XXX froereriineans 19 [ 2,522 |.......... 3,153 | 3,350 [ 3,526 |...... XXX feoenn XXX......
8. 2019.... ..... XXX [ DL, &, GV RV XXX [ D9, COU RO D0, ORI RV D9, &, VTR RO, 7 | 958 |......... 1,487 |.......... 1,752 |...... XXX | XXX......
9. 2020............ XXX [ DL, &, GV RV XXX [ D,9, %, U RO D0, ORI RV XXX [ D0, U R [ 723 | 1,263 |..... XXX | XXX......
10.  2021.....|.... XXX [ XXX [ XXX [ D,9, %, U RO XXX e | XXX [ XXX [ D9, COUNT RN 36 | 914 |...... XXX | XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 101 XXX XXX
SCHEDULE P - PART 30 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY
1. Prior..... ... 000, e fee e e DA0,, T I XXX......
2. 2013 o e D,9, & ST ROV XXX......
3. 2014.......... XXX v e oo e e e DA0,, T I XXX......
4. 2015 ... D.0, O, T XXX v oeeeemeeimeeee e e e e DA0,, T I XXX......
5. 2016.....|..... D.0, O, T XXX......
6. 2017....[|.... D.0, O, T XXX......
7. 2018....[... D.0, O, T XXX......
8. 2019....[.... D.0, O, T I XXX......
9. 2020......[...... D.0, O, T I XXX......
10.  2021....|..... D,0, O, T XXX......
11. 2022 XXX XXX
SCHEDULE P - PART 3P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES
1. Prior.....fo..... 000 0 oo [V ST 0 [ 0 o 0 oo [V T (L 0 oo 01...... XXX froenn XXX......
2. 2013 oo [ [ 0 [ 0 o 0 oo [V T (L 0 oo 01...... D0 & S XXX......
3. 2014....|..... D, &0, CUU FEOUURURERRR RS N [V (U OO (U1 P [ P [V (U OO 0]...... D%, %, N XXX......
4. 2015..... ... XXX [ D&, ¢, CUUT FETURRRERRR R [V (U OO (U1 P [ P [V (U OO 0]...... D%, %, T XXX......
5. 2016............ XXX [ DL, &, GV RV D0, CHUITY R 0 [ 0 o 0 oo [V T [V (U OO 0]...... D, &, %, N XXX......
6. 2017.... ..... XXX [ XXX [ XXX [ D,0,0, ORI RPN 0 o 0 oo [V T (L (U OO 0]...... D, &, %, N XXX......
7. 2018.... ..... D, &, GV RV D, &, GV RV XXX [ D,9, %, U RO D,0, 0, OV RS 0 oo [V T (L 2 e 2 ... D, &, %, N XXX......
8. 2019.... ..... XXX [ XXX [ XXX [ D9, COU RO XXX e | D, VTR RO [V T (L 8 | 81...... XXX | XXX......
9. 2020............ XXX [ XXX [ XXX [ D9, COU RO D0, ORI RV XXX [ D0, U FE (L 0 oo 01...... XXX | XXX......
10.  2021.....|.... XXX [ DL, &, GV RV XXX [ D9, COU RO D0, ORI RV XXX [ XXX [ D,0,0, GOV RPN 0 oo 01...... XXX | XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 3R - Section 1 - Product Liability - Occurrence

NONE

Schedule P - Part 3R - Section 2 - Product Liability - Claims-Made

NONE

Schedule P - Part 3S - Financial Guaranty/Mortgage Guaranty

NONE

Schedule P - Part 3T - Warranty

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 4A - HOMEOWNERS/FARMOWNERS

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior...fo. .
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4D - 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 Dorchester Mutual Insurance Company
SCHEDULE P - PART 4F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2
3
4.
5
6
7
8.
9.
10.
11.

-

-

=0 0N oM LN

SCHEDULE P - PART 4G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

- A

=0 0N O RN

- o

SO 0N O RN~

-

-

=0 0N O RN
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 4l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY, AND THEFT)

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....f........ D¢, U R D, ¢, U ), 0.0, CUN RUR )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0.0 G IR Tl P28 0
2. 2021 D, ¢, G D, ¢, U ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CUN RUN D, 0. & ST R 15 o 20
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX (6)
SCHEDULE P - PART 4J - AUTO PHYSICAL DAMAGE
1. Prior....|........ D, %, G 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, ORI FR (482) v (€120 (16)
2. 2021 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.9, 0, TN ORI D,9, 0, ORI F (157 ] (48)
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX (257)
SCHEDULE P - PART 4K - FIDELITY/SURETY
1. Prior....f........ D, %, G XXX
2. 2021 | ).0.0, CUN RUN XXX........
3. 2022 XXX XXX

SCHEDULE P - PART 4L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

SCHEDULE P - PART 4M - INTERNATIONAL

1. Prior....J..... D, 0,0, G RUR XXX
2. 2021 e XXXcovoiae forvinns XXX........
3. 2022 XXX XXX
1. Prior.. o e
2. 2013 e
3. 2014 ). DL0.0 SN T
4. 2015....[........ XXX forennnn XXX...o...
5. 2016..... e D,9,0, CHU RV XXX...one.
6. 2017.... | XXX fovennnn XXX...one.
7. 2018.....|ecccn. XXX fovennnn XXX...one.
8. 2019.... e XXX fovennnn XXX...o...
9. 2020......| o XXX forennnn XXX...o...
10.  2021.....|.ceee XXX fovennnn XXX...one.
11. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 4N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2020 2021 2022
1. .
2. 2013 foien 380 o230 [ T8 160 |79 3 28 [ A7 | 12 [ 11
3. 2014 XXX o BT [ 284 176 098 [ 3T T 15 [ 12 [ 11
4. 2015 XX [t XK [ 304 208 [ BT 30 [ 20 13 | [ O, 9
5. 2016.....forree e XXX e XK [ e XXX i o002 | b TAT [ 80 76 [ A3 | 21 | 16
6. 2017 foeee e XXX foveee e XK [t XXX e o XXX o 4,397 [ 1,200 386 [ 433 | 351 [ 140
7. 2018.fore e XXX Joe e XXX e e XXX i o e XXX e XK [ 3,890 | BT [ 543 i 458 | 286
8. 2019..... | XXX foreee e XK [ XXX i o XXX o e XK [t XX o 2,399 [ L7/ 552 [ 267
9. 2020......[ceeee e XXX o e XK [ XK s [t XXX o XXX [ e XXX i [ XXX o 1,49 | 1,183 | 768
10. 2021 D,0,9 SN NRRRN 1,862 | 765
11. 2022 XXX XXX 0
SCHEDULE P - PART 40 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 4P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES
1. Prior...fo, (11 R (1 R (11 R (11 R (11 R (V1 T (1 R (11 R (1 R 0
2. 2013
3. 2014 XXX
4. 2015.... ... XXX........
5. 2016.....|wccenee XXX
6. 2017... e XXX........
7. 2018.....|eccce. XXX
8. 2019... . XXX........
9. 2020......| o XXX
10.  2021.... ... D,0,0, SR T XXX fovvinns XXX forvine XXX forvinnn XXXcovoiee forvnnn XXXcovoiee forvnnn D.3. % S N D,9,0, CH F, (O, 0
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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... fo 116 [ | I KT (11 (11 (V1 (V1 (V1 [V
2. 2013, 167 | 198 | 206 | 208 | 208 | 208 | 208 | 208 | 208 | 208
3. 2014.....|........ D, % ST IR 188 | 219 | 224 ..o 224 ... 225 | 225 | 225 | 225 | 225
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees 605 | 666 |.......ccvvee 678 | 679 | 679 | 679 | 679 | 679
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR 177 | 214 | 218 | 219 | 219 | 219 | 219
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURRTRTR 174 | 204 | 209 | 210 oo 211 | 21
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, % S R 262 | 291 | 294 | 295 | 295
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, % S R 174 | 201 | 205 | 205
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 197 | 231 | 231
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 197 | 197
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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 | ST [ LS P P2 P (11 R (V1 T (1 R (11 R (1 R 0
2. 2013 f L. T (7 2 | e 0 Jveeeeeeriins i 0 Jeoeeeeereneiins i o 0
3. 2014.... .. D, & ST RN 42 [ YA P P2 P L P L I P 0 Jeoeeeeereneiins i o 0
4. 2015.... e ),9, 0, RN RURI D, & G RN A7 [ (I P2 P P2 P 0 Jeoeeeeereneiins i o 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, ¢, O RN K A (I KT P2 P L P Tl 0
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D, 9,0, R R 46 [ 8 | KT L P Tl 0
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, % ST RN 51 [ YA P P2 P Tl 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, & ST RN 48 [ YA P P2 P 1
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 46 [ L/ 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, % ST RN 45 [ 8
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 47
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.... o, YA T O 7 [ (3 P28 Tl P28 (V1 (V1 (V1 0
2. 2013 |, 247 N 251 | 259 | 262 | 263 | 263 | 263 | 263 | 263 | 262
3. 2014.....|........ D, 0. % S IR 268 | 279 | 284 | 286 | 287 | 286 | 286 | 286 | 286
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR TA3 | 788 | 803 | 806 |..coveveren 807 | 808 | 809 | 811
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 259 | 281 | 286 | 289 | 289 | 290 | 289
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 267 | 272 e 277 oo 279 | 282 | 282
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 400 | 399 | 400 | 403 | 405
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 280 | 279 e 282 | 285
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 298 | 304 | 312
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 31 | 344
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 219
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 5 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 162 oo 46 .o L KT KT L I P (V1 (V1 [V
2. 2013, 249 | 378 [ 400 | 409 | 42 o A3 4 | 415 | 415 | 415
3. 2014.....|........ D, % ST IR 238 | 349 | 369 | K7 378 [ 378 [ 378 [ 378 [ 378
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees 231 | 345 | 366 | 374 | K7 T T2 377
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR {0 [ VA O 337 [ 344 | 345 | 346 | 346
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURRTRTR 218 | 72 2 348 | 359 | 361 | 361
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, % S R 190 [ 304 | 330 [ 338 [ 338
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, % S R 186 o 304 | 327 | 327
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 123 | 187 | 187
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 132 | 132
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior...Jo. [T O 28 [ 10 | LS P L P (V1 T (1 R (11 R (1 R 0
2. 2013..foii, 284 | B4 (o 19 [ LT KT8 L I P 0 Jeoeeeeereneiins i o 0
3. 2014.... .. D, & G TR 281 | 10 I | VA LT L T T o o e 1
4. 2015.... e ),9, 0, RN RURI D, & ST TR 239 [ 38 [ 14 e [ P KT P2 P Tl 1
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 238 | A [ 20 [ [ L/ P2 P 1
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 235 | (610 AR P4/ | I R LS P 3
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 281 | 59 |, 19 [ LT 5
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 281 | 48 [ 7 [ 6
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 144 | K72 S 12
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 IR 192 | 35
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 213
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo KT PO 29 [ 24 o | T (V1 10 | (V1 (V1 (V1 0
2. 2013 |, 531 | 504 | 512 | 518 | 520 | 522 | 523 | 524 | 524 |....coovovne 530
3. 2014.....|........ D, 0. % S IR 17 o 467 | 478 | 482 | 484 ... 484 ... 484 ... 485 | 493
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 508 | 464 ... 473 [ 481 | 483 | 485 | 485 | 472
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 478 | 448 ..o 457 | 462 ..o 463 | 465 | 466
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 482 | 453 | 461 | 465 | 467 | 468
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 458 | 429 | 438 | 440 ..o 443
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 457 | A7 o 423 | 426
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 286 | 257 oo 259
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 340 | 296
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 365
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 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 [ P KT (V1 (11 (11 (V1 (V1 (V1 [V
2. 2013 |, 13 [ 7 [ 18 | 18 | 18 | 18 | 18 | 18 | 18 | 18
3. 2014.....|........ D, 0.0 G SR 7 [ 23 [ 24 o 24 i 24 o 24 o 24 o 24 o 24
4. 2015.... e )., CUN RUN D, © ST R 16 | P72 23 [ 24 o 24 o 24 o 24 o 24
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e Jooeeeeeeeeeens L L P72 P T S 23 [ P2 I 23 [ 23
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0. O ORI {0 A 29 [ 30 [ 31 [ 31 [ 31
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0.0 G SR 7 [ 28 [ K[ IS 31 [ 31
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. © S R 20 [ 31 [ K72 S 32
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 13 [ 21 [ 21
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 18 | 18
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 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 L/ L I P L I P (11 R (11 R (V1 T (1 R (11 R (1 R 0
2. 2013 f, 10 | L T P2 P L P 0 Jveeeeeeriins i 0 Jeoeeeeereneiins i o 0
3. 2014.... .. D, & ST RN L I R 2 | e 0 Jveeeeeeriins i 0 Jeoeeeeereneiins i o 0
4. 2015.... e ),9, 0, RN RURI D, & ST RN | I R KT8 L P L I P 0 Jeoeeeeereneiins i o 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, ¢, ORI R | VA L/ P2 P T o o e 0
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D, 9,0, R R 16 | L T P2 P T [ o 0
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, % ST RN 20 [ YA P L/ P2 P 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 24 o (G2 L/ 3
9. 2020......[.cconun D, %, G R D, %, G D,9, 0. G RURVIND. 0.4, GOV RURTI D.9, 0, RN RURI D.9, 0, RN RURI D, & ST RN | VA LS P 4
10.  2021.....| .o D, %, CTR R D, %, G D,9, 0. G RURVIND. 0.4, GOV RURTI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, % ST RN 19 [ 4
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX 25
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 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.... o, ()] S L I P [V ()] S (11 (V1 (V1 (V1 (V1 0
2. 2013 |, 25 [ 24 | 23 [ P72 21 [ 21 [ 21 [ 21 [ 21 [ 23
3. 2014.....|........ D, 0.0 G SRR 30 [ 30 [ 30 [ 30 [ 30 [ 30 [ 30 [ 30 [ 30
4. 2015.... e ).0.0, CUN RUN D, 0.0, N U 29 [ 29 [ 28 [ 29 [ 28 [ 28 [ 28 [ 29
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D,0. ¢ O U T 30 [ 30 [ 30 [ 30 [ 30 [ 29
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0. ¢, N VRN 38 [ 39 [ 38 [ K!: N S K74 38
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 G ORRR 38 [ K!- N S K!: N S K74 38
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, © S R 48 | A3 [ B2 [ 43
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0.0 G SRR K72 29 [ 31
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 RRRR 38 [ 36
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 45
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... o, 13 [ [ P L/ Tl L/ T (V1 (V1 Tl [V
2. 2013 | YA PO 16 | 21 [ P72 23 [ 23 [ 24 o 25 [ 25 [ 25
3. 2014.....|....... D, 0.0 G IR /N LI 13 [ L L L L L L L L L 14
4. 2015.... e ).0.0, CUN RUN D, 0.0 ST IR /N L 7 [ 19 | 20 [ {0 A 20 [ 20
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D, 0.0, O ORI P28 [ (3 (3 (30 (7 6
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR XXX e Jooeeeeeeeeeees P28 [ P [ P [ P [ P 5
7. 2018......|eceeen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 ST IR L I P P2 KT T/ 4
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CUN RUN )., CUNN RUR ), 0.0, CRN RUR D, 0.0 ST IR L B P Tl KT 3
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUN )., CUN RUN )., CUN RUN )., CUN RUN XXX e feeeeeieeieiieiiens [ (V1 0
10.  2021......|.cceee D, %, G D, ¢, TR ), 0.0, CRN RUN ), 0.0, CRN RUN )., CUN RUN )., CUN RUN XXX v Joereiene D, 0.0 ST IR L B P 1
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior...Jo. KT 18 o 14 e [ P LS P LS PR Tl P2 P Tl 0
2. 2013 |, 29 | 13 [ 8 | LS P L/ KT Tl L P P2 P 0
3. 2014.... .. D, & ST RN 28 [ | I R (G2 KT8 P2 P 0 Jeoeeeeereneiins i o 0
4. 2015.... e D,9, 0, RN RURI D, %, ST RN 40 [ L L L/ KT P2 P T [ o 1
5. 2016......[.c.... D,9, 0, RN RURI D,9, 0, RN RURI D,9, 0, R R KT A (I KT P2 P L P Tl 1
6. 2017.....|.ccen D.9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN RURI D,9, 0, R R 72 [ KT P2 P Tl 3
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, % U RN K72 T (G I KT8 P2 P 4
8. 2019.....|.ces D, %, CTR R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D0, & ST RN 28 [ 10 | (7 9
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, & U RN 7 [ 12 | 9
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, & U RN LU 13
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 40
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... . fo, LI ()] S L/ ()] (7 [V ()] KT [R)] S (1)
2. 2013 |, 4 o 48 oo 72 S 51 [ 53 [ 54 [ 54 [ 56 [ Y/ 55
3. 2014.....|....... D, 0.0 G OSSN A3 [ 10 O 39 [ 40 [ 40 [ 39 [ 40 [ 40 [ 40
4. 2015.... e )., CUN RUN D, 0.0 G RSN A7 | K74 35 [ K74 K74 36 [ 35 [ 35
5. 2016......[........ )., CUN RUN )., CUN RUN D, 0.0 N ORI 49 [ 7 48 oo 48 oo 48 oo 48 | 47
6. 2017......|ceeens )., CUN RUN )., CUN RUN )., CRN RUR XXX e Jooeeeeeeeeeens 49 [ 54 [ 53 [ 54 [ 55 [ 54
7. 2018......|eceeens D, ¢, G )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R 51 [ A3 [ 7 46 .o 44
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, © S R 50 [ A7 o 50 [ 44
9. 2020......[.ccunnn D¢, U R D, ¢, U ), 0.0, CUN RUR )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R 26 [ P 15
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. & ST R 24 o 7
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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... . fo, Mo L/ P28 Tl (11 (V1 (V1 (V1 [V
2. 2013 |, 46 .o 59 [ (5K 1 A 65 [ 66 [.coveverernne 66 [.coveverernne 66 [ 66 [ oo 66 [ 66
3. 2014.....|........ D, © S TR 56 [ 79 [ 81 [ 83 [ 83 [ 83 [ 83 [ 83 [ 83
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees 143 | 172 | 178 | 179 | 180 [ooieirne 180 [ooivirne 180 oo 180
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e Jooeeeeeeeeeens 59 [ (T O 79 [ 80 [ 80 [ 80 [ 80
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0. O ORI 55 [ (VN A Th | 75 [ 75 [ 75
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, © ST R 90 [ L B M7 | 118 | 118
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. © S R 65 [ 85 [ 89 [ 89
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 Y72 96 [ 96
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 SR TT | 77
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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 19 [ [ LS P P2 P L P L I P (1 R (11 R (1 R 0
2. 2013 fe P A 8 | (7 LS P P2 P L I P 0 Jeoeeeeereneiins i o 0
3. 2014.... .. D0, & U TR TRRN P4/ 10 | (I L/ P2 P 0 Jeoeeeeereneiins i o 0
4. 2015.... e ),9, 0, RN RURI D, & U OTRTRRR 31 [ 13 [ [ L T P2 P P2 P Tl 1
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, R F 28 [ 13 [ [ LS P P2 P P2 P 1
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, ¢, ORI R 37 | 18 e 13 [ [ LS P 3
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST RN A3 [ 18 o 12 | LT 4
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 B4 (o 21 [ 13 [ 9
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 88 [ 12 | 9
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, & G TR K1C N IS 13
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 40
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.... o, P 8 | [ P L/ T P28 L I P (V1 (V1 (V1 0
2. 2013 |, 88 [ 97 [ 103 | 107 | 108 | 109 o 109 i 109 oo 109 o 109
3. 2014.....|........ D, 0. % S IR 108 | 125 [ 128 | 133 | 134 | 135 | 136 | 136 | 136
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 220 | 246 ..o 254 | 256 | 259 | 261 | 261 | 260
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 116 [ 129 | 131 | 133 | 133 | 135 | 136
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 125 [ 136 | 140 oo 144 | 145 o 148
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 180 oo 191 [ 197 | 200 | 204
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 146 | | Y 159 [ 165
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 197 | 161 [ 165
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 167 | 182
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 143
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

77,78



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 5H - OTHER LIABILITY - OCCURRENCE

Years in

CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

SECTION 1A
4 5 6
2016 2017 2018

10

1.
2.
3.
4.
5.
6.
7.
8. 2019.... |wee. XXX fovennnn XXX fovennnn XXX fovennnn XXX fovennne XXX forennnn XXX e oo e e
9. 2020......| o XXX fovennnn XXX forennnn XXX fovennnn XXX fovennnn XXX forennnn XXX fovennne XXX e e e
10.  2021..... . XXX fovennnn XXX fovennnn XXX fovennnn XXX fovennnn XXX forennnn D,0,0, SRV RV XXX foreninn XXX
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX
Years in NUMBER OF CLAIM?EU?SIL%TIGZDﬁ?ECT 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.. o 2 o L I P (U (U (U (U (U (U [V
2. 2013, (U L I P (U L P 0 oo e 0 foovirceeerrne [ v
3. 2014....|n D, %, CHURI FEUR 2 o 2 | e 0 Jveeeeeeriins i 0 Joveeeereririne oo o
4. 2015.... ... D,0,0, SRV T D.9,0 S T L I P L P L P L I P 0 foovirceeerrne [ v
5. 2016..... ... D,0,0, SRV T XXX forvinns D,9,0, CHR H, L P L P L I P T | oo e
6. 2017... . XXXoovoiee forvinnn XXX forvnnn XXX forvinns D,0,0 S T L I RO SRR 0 foovirceeerrne [ v
7. 2018... .. XXXoovoiee forvinnn XXX forvnnn D,0,0, SR T XXX forvinnn XXX o o L ) P L RO SO
8. 2019... . XXXoovoiee forvinnn XXX forvinns XXX forvins D,0,0, SRR ORI D,0,0, SRR ORI D,9,0 S T T | oo e
9. 2020......|........ XXXoovoiee forvinnn XXX forvnnn XXX forvnne XXX forvinnn XXX forvinne XXX forvinnn D,0.0 SN T L RO SO
10.  2021.... ........ XXXcovoiae forvinns D,0,0, SR T XXX forvnne XXX forvinnn XXX forvinne D,0,0, SR AT XXX forvinnn D,0,0 S T L I P 1
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1
Years in CUMULATIVE NUMBER OSFELCN;I/I-SI(R)EEJO:RS'IQD 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 ) I [V T ()] (O (O (O, (O (O (O, 0
2. 2013 (O ) I (U ) B (O (U (O (O (O, 0
3. 2014 DL0.0 ST RN 2 | 2 | (O (O (U (O (O (O, 1
4. 2015....[........ XXX fovennnn DL0.0 S TN 2 | 3 3 3 2 | 2 | 2 | 2
5. 2016..... e XXX fovennnn XXX forennnn D,9,0, SO H, 2 | 2 | 2 | 2 | | B ) B 2
6. 2017..... | XXX fovennnn XXX forennnn XXX fovennnn DL0.0 SN RN ) B (O, (O (O (O, 1
7. 2018.....|wcccn. XXX fovennnn XXX forennnn XXX forennnn D,0,0, SRV RV DL0.0 SN RN (O, | B | B (O, 1
8. 2019.... | XXX forennnn XXX forennnn XXX forennnn XXX forennnn D,0,0, SRV RV DL0.0 S RN | B (O (O, 1
9. 2020......|cconn. XXX fovennnn XXX forennnn XXX fovennnn D,0,0, SRV RV D,0,0, SRV RV D,0,0, SRV RV DL0.0 SN TN | B (O, 1
10.  2021.....|.ceee XXX forennnn XXX forennnn XXX forennnn D,0,0, SRV RV D,0,0, SRV RV XXX forennnn XXX forennnn DL0.0 S TN ) B 1
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 5H - Other Liability - Claims-Made - Section 1B

NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 2B
NONE
Schedule P - Part 5H - Other Liability - Claims-Made - Section 3B
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 1A
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 2A
NONE
Schedule P - Part 5R - Products Liability - Occurrence - Section 3A
NONE
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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 6C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

SECTION 1
4 5
2016 2017

11
Current
Year
Premiums
Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 465 502 542 607 751 964 1,154 1,164 1,258 1,306 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

1. Prior e e 0 0 el 0 [l O 0 O 0 O 0 [0
2.

3.

4.

5. 2016...ccieeieein o XK XXX e XK e e e e e e e
6. 2017 o XK XXX XK e XK e D e D o D i D e D i L e,
7.

8.

9.
10.
11.
12. Totals ..............
13. Earned

Premiums
(Sch P-Pt. 1) 3 3 4 4 7 7 10 8 6 7 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 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) 1,458 1,490 1,624 1,781 1,809 1,802 1,877 1,700 1,452 1,559 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

1.

2.

3.

4.

5.

6.

7.

8.

9.

10.

11.

12.

13. Earned
Premiums
(Sch P-Pt. 1) 85 85 103 102 133 125 67 140 183 194 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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) 4,855 5,354 6,127 6,995 7,956 9,213 10,234 10,939 11,864 13,001 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. Prior ol 0 L0 O 0 0 0 O O 0 L0
2.
3.
4.
5. 2016..ccciiiineneoeeee XXX e XXX e XXX 930 930 [ 930 [ 930 [ 930 [ 930 | 930 |
6. 2017 oo XXX e XXX e XXX e XXX e 1,006 [ 1,006 1,006 1,006 1,006 1,006 |
7.
8.
9.
10.
11.
12. Totals ..............
13. Earned
Premiums
(Sch P-Pt. 1) 647 660 839 930 1,056 1,203 1,405 1,830 2,041 2,054 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) 412 451 494 526 576 649 724 765 827 923 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) 52 57 73 151 235 294 345 3n 428 471 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 6H - Other Liability - Claims-Made - Section 1B

NONE

Schedule P - Part 6H - Other Liability - Claims-Made - Section 2B

NONE

Schedule P - Part 6M - International - Section 1

NONE

Schedule P - Part 6M - International - Section 2

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 6N - REINSURANCE - NONPROPORTIONAL ASSUMED PROPERTY

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) 1,898 1,903 1,749 2,220 2,977 3,590 3,541 2,220 2,868 545 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 Earned
1. Prior e e 0 0 el 0 [l O 0 O 0 O 0 [0
2.
3.
4.
5. 2016...ccieieenn o XK XXX e XK | e o o s fos el 0 e
6. 2017 o XK XXX XK e XK e 187 [t 137 [ 137 | 137 [ 137 | 137 |
7.
8.
9.
10.
11.
12. Totals ..............
13. Earned
Premiums
(Sch P-Pt. 1) 137 133 0 XXX

SCHEDULE P - PART 60 - REINSURANCE - NONPROPORTIONAL ASSUMED LIABILITY

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
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned

Premiums

(Sch P-Pt. 1)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 6R - Products Liability - Occurrence - Section 1A

NONE

Schedule P - Part 6R - Products Liability - Occurrence - Section 2A

NONE

Schedule P - Part 6R - Products Liability - Claims-Made - Section 1B

NONE

Schedule P - Part 6R - Products Liability - Claims-Made - Section 2B

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS ($000 OMITTED)

1 2 3 4 5 6
Net Losses and Net Premiums
Total Net Losses | Expenses Unpaid Loss Sensitive Total Net Written on Loss Sensitive
and Expenses on Loss Sensitive as Percentage Premiums Loss Sensitive as Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. Homeowners/FarmowNers ...........cccocceeeeeeieeeeeeceeeeeeenns 2,596 oo e 0.0 [ 10,185 o e 0.0
2. Private Passenger Auto Liability/
MediCal ... e 4,003 | [ 0.0
3. Commercial Auto/Truck Liability/
MEICAI ... e eeeneneneeeneees 85, 200 | [ 0.0
4. Workers’ Compensation ....
5.  Commercial Multiple Peril ...........ccccceeins
6. Medical Professional Liability - Occurrence|...........ccooviriiiiies fooviiniiiiiniiiinieiee
7. Medical Professional Liability - Claims -
Made
8. Special Liability
9. Other Liability - Occurrence ...........cccccuee..
10. Other Liability - Claims-Made
11.  Special Property
12.
13.
14.
15. .
16. Reinsurance - Nonproportional Assumed
Property ........cccceeevrennenneneeeeceeeeee e D, 0.0 ORI RN D, 0.0 CHRUNIN RN D, 0.0 ORI RN D, 0.0 ORI RN D, 0.0 ORI SRR XXXt
17. Reinsurance - Nonproportional Assumed
Liability ........coooviiiiiiiiiiciicce foee XXX o XXX o XXX oo XXX oo XXX oo XXX.ovvviee
18. Reinsurance - Nonproportional Assumed
Financial Lines .........cccooeviiiiiniieiienens
19. Products Liability - Occurrence ..................
20. Products Liability - Claims-Made
21. Financial Guaranty/Mortgage Guaranty
22, Warranty ..., . .
23.  Totals 21,750 0 0.0 35,846 0 0.0
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
(3000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.
2. 2013
3. 2014
4. 2015
5. 2016
6. 2017
7. 2018
8. 2019
9. 2020
10. 2021
11. 2022
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS ($000 OMITTED)

Schedule P - Part 1

1

Total Net Losses
and Expenses
Unpaid

SECTION 1
2

Net Losses and
Expenses Unpaid
on Loss Sensitive

Contracts

3

Loss Sensitive
as Percentage
of Total

4

Total Net
Premiums
Written

5
Net Premiums
Written on
Loss Sensitive
Contracts

6

Loss Sensitive
as Percentage
of Total

Homeowners/Farmowners

.............. 0.0
.............. 0.0

.............. 0.0
.............. 0.0

Private Passenger Auto Liability/Medical ..,
Commercial Auto/Truck Liability/Medical .|
Workers’” Compensation

Commercial Multiple Peril .....

Medical Professional Liability - Occurrence|

No oo Db=2

Medical Professional Liability - Claims -
Made ..o

8. Special Liability .........cccoorvrininiiiiiin,
9. Other Liability - Occurrence
10.  Other Liability - Claims-Made
11.  Special Property ........ccccooeeieeienieneeneen |

12.  Auto Physical Damage
13. Fidelity/Surety

15.

16. Reinsurance - Nonproportional Assumed
Property .......ooceeeeieeieeieeeeeeeeeeeen

17. Reinsurance - Nonproportional Assumed
Liability .......cccovvviiiiiiiiiiicicc

18. Reinsurance - Nonproportional Assumed
Financial Lines

19. Products Liability - Occurrence .
20. Products Liability - Claims-Made ...............
21. Financial Guaranty/Mortgage Guaranty .....
22, Warranty .......cccovenienienieiicecsc e

23. Totals 26,420 0 0.0 36,556 0 0.0
INCURRED LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
BULK AND INCURRED BUT NOT REPORTED RESERVES FOR LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES AT YEAR END
($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Policies
Were Issued 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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 Dorchester Mutual 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
o o)1= £ SRS S PSR RTR PRSPPSOt B
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ... Yes[ ] No[ X]
1.4  Does the company report any DDR reserve as l0ss or 10Ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiiiiie ettt ettt se e s e b neeens Yes[ ] No[ X]
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? ......ccccevviviiriuereieiieiecieseeseesieiesnas Yes[ 1 No[X] 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). ............couiiiiiiiii e per claim....cocoveveveeernne
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.)

Dorchester Mutual Insurance Company is part of the pooling arrangement with affiliated companies. Sch P is reported for each company
based on its share/percent of the total pooled “Direct + Assumed” and the total pooled “Ceded” business respectively as demonstrated in the
NAIC Schedule P REPOMING INSIIUCHIONS. ........iuiiiiiiiiie ettt e e s et e e et et et et e s e st et et et et et et e e e e eneenean
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 ...........c...... AL oeereeeeeNee e [eeeeeeeeeeieces oo Jeeeereeeeesieieienee fereeeeeieseseeees [eeeeeieeeeeeeeeeeierenees [eeeeeeeiereeeeees [
2.
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ......
9. District of Columbia
10. Florida ....
11. Georgia ..
12.  Hawaii .
13. Idaho ..
14.
15.
16.
17.

18. Kentucky ...
19. Louisiana

21. Maryland ........ccccoeenee.

22. Massachusetts ............ MA |l e 48,995,711 |..... 45,948,249 |..................... 0. 15,956,154 |.....
23. Michigan Ml

24. Minnesota MN

25. Mississippi .... MS
26. Missouri

27. Montana

28.

29.

30. New Hampshire ........... NH

31. New Jersey
32. New Mexico
33. New York .....cccoceeuenene
34. North Carolina ..

35. North Dakota

36. Ohio..........
37. Oklahoma ..
38. Oregon ......

39. Pennsylvania
40. Rhode Island ....
41. South Carolina ....

46. Vermont ....

47. Virginia
48. Washington
49. West Virginia
50. Wisconsin
51.  Wyoming

52. American Samoa ......... AS
53. Guam ......ccoeeveeeeiees GU
54. Puerto Rico ......ccueee. PR

55. U.S. Virgin Islands ....... VI
56. Northern Mariana
Islands ......ccccccveeienns MP

58. Aggregate other alien. OT
59. Totals XXX 49,225,086 46,173,394 0 15,999,092 14,184,483 7,855,996 142,389 0

DETAILS OF WRITE-INS

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 0 0 0 0 0 0 0 0

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 4 4. Q- Qualified - Qualified or accredited reinSUrer..............c.ccoovevcueues ceeeee 0

2. R - Registered - Non-domiciled RRGs 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... ...... 53

(b) Explanation of basis of allocation of premiums by states, etc.
Actual premium written.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooeeiiiiiiiiiiieicccce s

District of Columbia

Florida

GEOMGIA -ttt
Hawali ...

Kentucky

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire
NEW JEISEY ..o

New Mexico
New York

Vermont

Virginia

Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

CaANAAA ..o

Aggregate Other Alien
Total
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DORCHESTER MUTUAL
INSURANCE COMPANY
04-1255040
NAIC 13706 MA

CHARLES RIVER
INSURANCE COMPANY
27-0022109
NAIC 11648 VT

OWNERSHIP 25%

NEWBURY
CORPORATION
04-2426613
NAIC NONE MA

OWNERSHIP 13%

NDG I, LLC

00-1295116
NAIC NONE MA

OWNERSHIP 14%
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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) *
0144 ...|Norfolk & Dedham Group ..........ccceeeees | e 13943 ....[04-1328790 .. Dorchester Mutual Insurance Company CMAL] e T NS Management Norfolk & Dedham Group .... vl N0 e
Newbury Corporation MA.f.ens NIA....... Dorchester Mutual Insurance Company ........ Ownership ..[Norfolk & Dedham Group ... CYES ] e

Charles River Insurance Company ...

NDG I, LLC

Dorchester Mutual Insurance Company

. |Dorchester Mutual Insurance Company .

Ownership....

. |Other...

..[Norfolk & Dedham Group ....
..[Norfolk & Dedham Group

Explanation

Dorchester Mutual Insurance Company, Norfolk & Dedham Mutual Fire Ins. Co. and Fitchburg Mutual Ins. Co. operate under common management and a pooling arrangement. .......
NDG |, LLC is a partnership with the Norfolk & Dedham Mutual Fire Ins. Co and the Fitchburg Mutual Ins. Co to invest in a bond fund.
The Company receives investment income from the PArtNErShip. ..ooiueeiiiii i e e nee s
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H
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 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)
Norfolk & Dedham Mutual Fire Insurance ... |......cccccounene. 1,080,000 ... orereeeerrnicccnnies e [ (66,000) 1591,920) | oo e [ [ (577,920).....coccnvne. (21,574,603)
... 600,000 |.... ... (14,000)].... ..(337,680)]... , .. 12,471,807
... (20,000)].... .. (482, LL21r, ....7,996,432
................................... ,412, eceerenneeees 1,106,364

23065 ..... 04-1675920 .....

Dorchester Mutual Insurance Co ...............
... 720,000 |...

04-1255040 .....
04-1328790 ..... Fitchburg Mutual Insurance Co ..
27-0022109 ..... Charles River Insurance CO ......ccooviruneenee

04-2426613 ..... Newbury Corp

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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)

Norfolk & Dedham Mutual Fire Insurance ....................
Dorchester Mutual Insurance Co
Fitchburg Mutual Insurance Co

Charles River Insurance Co ..

Newbury Corp .....cccoeevevevevenenene




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 YES
21. Wil 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 .......ccccccioiiiiiiiienens NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
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 flled

electronically With the NAIC DY MAICH 17 ...t bbb bbb bbb bbb b b E e E bt E e bbb bbbt bttt et bt bbb nre s 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 b bbb E bR E e E bbbt b bRt bbbt e bbbttt nbe e 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 I TN NN O oY 1 = o T SRRV 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 .......cccooeiiienenen. 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. Wil the Accident and Health Policy Experience Exhibit be filed by ApPril 17 ........oiiiiiee 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 TSSOSO S TSRS NO

35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ... NO

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? ...........ccocviiiiiiiiins YES

Explanations:
11.
12.  Not Applicable
13.  Not Applicable
14. Not Applicable
15. Not Applicable
16. Not Applicable
17. Not Applicable
18. Not Applicable
21.  Not Applicable
22. Not Applicable
23. Not Applicable
24. Not Applicable
25. Not Applicable
26. Not Applicable
27. Not Applicable
28. Not Applicable
29. Not Applicable
30. Not Applicable
31.  Not Applicable
32. Not Applicable
34. Not Applicable
35. Not Applicable
36. Not Applicable

Bar Codes:

Sty Spemen Beemen Genter 9 |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I || I|I |I ||I || II| II| II|
1 3 7 o0 6 2 0 2 2 4 2 0 0 O
oo Guaranty e Besmen et |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I |I ||I || I|I || II| II| II|
1 3 7 o0 6 2 0 2 2 2 4 0 0 O
o e S Bpmenes S Bomment e |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I II ||| |I I|| || II| II| II|
1 3y 7 o0 6 2 0 2 2 3 6 0 0 O
e See Romen e =2 |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I || I|I I| I|| I| I|| II| II|
1 3 7 o0 6 2 0 2 2 4 5 5 0 O
o R S Bosmen fenter &2 |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I || I|I |I |I| || II| II| II|
1 3 0 0
e et s el e enter |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I II ||| I| |I| I| I|| II| II|
1 3 0
e Summary e B e |II| I| ||I II ||| |II || II| |I I|| |I ||I || II| |I ||I |I ||I || I|I || II| I| ||I || II|
1 3

0
0
0
0
0
0
0

0
0
0
0
0
0
0

0
0
0
0
0
0
0

© E—
—
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21.

22.

23.

24.
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26.

27.

28.
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30.

31.

32.

34.

35.

36.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Medicare Part D Coverage Supplement [Document Identifier 365]

Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]

Bail Bond Supplement [Document Identifier 500]

Director and Officer Insurance Coverage Supplement [Document Identifier 505]

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]

Private Flood Insurance Supplement [Document Identifier 560]

Will the Mortgage Guaranty Insurance Exhibit [Document Identifier 565]

1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3
1 3

100.1

7T 0 6 2 0 2 2 8 6 5
7T 0 6 2 0 2 2 4 0 0

0
0
0
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7 0 6 2 0 2 2 2 2 5
MR A
7 0 6 2 0 2 2 2 2 6
MDA O
7 0 6 2 0 2 2 5 5 5
MU R
7 0 6 2 0 2 2 2 3 0
MR S
7 0 6 2 0 2 2 3 0 6
MU O
T

0

7T 0 6 2 0 2 2 2 9 0
7T 0 6 2 0 2 2 5 6 0
7T 0 6 2 0 2 2 5 6 5

0
0
0
0
0
0

0
0

0

0
0
0
0
0
0
0
0
0
0

onm— o

0
0

0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0
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0
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0
0
0
0
0
0
0
0
0
0
0
0
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0
0
0
0
0
0
0
0
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0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Underwriting and Investment Exhibit Part 3 Line 24

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
2404.  Assumed Reinsurance Origination EXPENSES .......ccccccooeeeiioieiiieieieieiccens |t foeeeieieieieseennas 171,002 [ oo 171,092
2497. Summary of remaining write-ins for Line 24 from overflow page 171,092 0 171,092
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 5,701,563 |.............. 5.393 |......... 5,701,563 | 0 fen 5,701,563 |............ 5.393
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [.-eeeeeeeeeeeenenreeens O e O et 0 e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 153,167 |..cveenne 0.145|............. 153,167 | [V 153,167 |............. 0.145
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 29,052,579 |........... 27.482 |........ 29,052,579 .o [ - 29,052,579 |.......... 27.482
1.06 Industrial and MISCEIANEOUS ..............cocveveveveveeeeeeeieieiereeeeeee e |reenes 28,515,190 |............ 26.974 |....... 28,515,190 |oeoveeece 0f...... 28,515,190 |........... 26.974
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [.eeeevverrennes [OOSR [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooec.. 14,986,689 |............ 14177 |....... 14,986,689 |.....cocvoeecenee 0f.... 14,986,689 |........... 14177
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............c.cccoverininennnec o 5,795,3% |............. 5.482 |......... 5,795,3% |...cooiiin (O 5,795,3% |............. 5.482
3.05 MUUI fUNDS ... 5,842,670 |............ 5.527 |......... 5,842,670 ..o [V — 5,842,670 |............ 5.527
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ....c.vveeceeieieiiirereresieie e nens s 26,624,752 |............ 25.186 |........ 26,624,752 ..o [ — 26,624,752 |........... 25.186
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeeieieeeeeteeeeeeeseteteseseseasassesssesesesesssss s sesesesesfeeseeseseenessesaenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coreeriirrieiiieiieieree e see et ere e see e e 0
4.04 Mezzanine real estate 10ans ...............cccocoviiiiiiiii 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 2,324,355 |........... 2.199 |........ 2,324,354 | [V — 2,324,354 |............. 2.199
6.02 Cash equivalents (Schedule E, Part 2) ...........cccooeeeerenininnseeeeene fooeeeee 854,465 |............. 0.808 |............ 854,465 |.....c.coovnn [V 854,465 |............. 0.808
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 3,178,820 |............. 3.007 |......... 3,178,819 [ 0. 3,178,819 |............ 3.007
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 105,714,215 100.000 105,714,214 105,714,214 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueriiiiiririetetetetese ettt teteses et seseesebeseseses et sessesesesesesesese s s s s s esesesese st s ss s e bebebesesane e <eeseesnenenanas 15,042,724
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiiiie bbbt bbbt bbbt b e aa e s beeresreeresbesaeeteereeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiiieieieeeeeecce ettt eseae seebebeseeeae et e nees 615,414 .. 615,414
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt ettt et se st et s et etes e s ese s eses et eses et esess s eses et et et esesesnas s as e s e s et et esesnss s sseseseseseses bbb ee et st nese et ettt eeeae e 0

3.2 TOtAlS, PaArt 3, COIUMN 12 ....utiiietietetisece ettt te e bt ee bbb te b6t b e84 £ e R b £ E bbbttt 2o enenmnsma et nnen e s s 0 0
AACCTUAI OF QISCOUNT .......cvoveeeeececect et eeecte et ee ettt e s esssaeaetesesesssaesetesesesseseeesesasensssssesesasessesesesaseseesssesesasesensnsetesesesnsssetesassesnsesesasesassnseseseseseesssnsesesasassnsns b s tscheb et ettt eaet et ennae 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ...ieiieiiiieetiet ettt sttt eee e et s et se s s e se s oS se s s s e s e s e s e et s et ens bbb (2,732,466)

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te e bt e bbb te b b€t E b b1 ee LR b £t E bt o bbbttt 2o enensnsea et enen s ea s n s 0 e (2,732,466)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........c.iuiuiiiieiceceete e eeecee et eeese e et e s e e s eae b et e s ee e asaeseseses e seaesesesesnssaesesasessssetesasasessssstesesesensssssesesasensna febessatseaesesaninas 112,474

Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieriietieeetet et e et ettt st ete st teeae s et etes et essetessasesestess et esessetessese s ebessesensesensasensssens £eseseeseseesesenenen 550,001

Deduct amortization of premium @Nd AEPIECIALION ...........o ittt ettt e et e eaeeeae e s st e s e e st eae e e aseea e e eaeeeaeeas e e st e s e emeeemseeaeeemeeeaeeeseeaseesees SRseemseessenseenaeeseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovuieieieiiie ettt ettt ettt ae ettt s et et et e s e se e ee e s et e s ebeseses s e eses et et e s e s esesnas s as et e s et e s esesnss s eseseseseseses ket ebee et et et ea bbbt eeeae e 0

9.2 TOAIS, Pt 3, COIUMN 14 ..ottt ettt te e b et ee bbb te b4 £t E b b€ e R b £ 8 e e b et o bbbttt 2o enen s sa et enen s et s 0 e 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt bbbt eb b b o e E b0 £t E b4 e £ ot b b £t bbb ettt bbb e nsna et et esennsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieieiece ettt ettt et a e e e ettt bt esese e ee s s e 2 e s et et et eseas s es s et esesesesess s s es et e s e s et esess s s s sasa se e e b bbb eae ettt ne s bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........ccceeuiiriririririeieteririsie sttt ses et e e e s sebesesans <oesesssesenaeas 12,488,143
[DI=Ye [0 o) =T M To o E=To (g a 11 C=To JR= a0 To TN L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciuiiiiiiiiiiieieteieiist sttt sttt s e e s s bbb esese e st ss s esesetesese e sessssesesesens oeseseneseaeanaes 12,488,143

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueieeeeeceeeeteeeeeescaetetesesessseesesesesessssesesesesesssassesesesssssesesesasssssesesassssssssesasasansnsnsesasasans sestsesesesesanas 88,539,866
................. 20,493,366
....51,775

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

ACCTUAL OF AISCOUNL ...t e e E e et e e E oo h e e h e o h e e R e e e e S He e R e e e e s E e e R e e R e s e e e e e e e e e ee e et see s e e ee e e e e eeeseesaeseesmeseeseeseeeneenas
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ...ttt
LRI o= o 2 Y=Yot 1[0 1720 001U ]2 Yo Wt < TSR
4.4. Part 4, Column 11

(2,292,276)

... (3,287,808)

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........oiuiueiiieieeeceeteeeeeeeeceete et eeess et et eteeesseaetetesesesssseaesesesenssesaesesessnsssssesesesensssssesesasessnsssesasesansnsssesesannns febesessasscsetesasanas 42,281
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiuieieeeeiee ettt et ettt et e e s e et e s es e e et ess et eassessaseeeeseeeeaeeneaen 15,404,961
DedUCt aMOTHZAtION OF PIEIMIUM .......viiceceeteteecceeeeteteee e seeteeeee s s saeaeeete s s ssssssesesesessssssesesesesssssssses s esssssseseses s sssssesess s sssssneesasamsnansnsesss s e snsseesasasassnanses Shesetessteceesesannas 393,267

Total foreign exchange change in book/adjusted carrying value:

LTS R =Yy IR 137 3T e TSP TP TR 0

8.2. Part 2, SECHON 1, COIUMN T ...t b bbb bbbt h e bbb b e e e 288 sReResE e b e s e b e bbb b e

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieicieteieie e eeeeeee e esesesese e e esesesesee e e s esesee e 22 e s e s eeee a2 e e s e s eeeeee e eseseseeee s e e s esesesesnns Soisnsne et et as s s anese s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt e bt e £ bbb R b€ to b4 £ ee bbb £ oL E SR b £ ot E b bttt b e b e enensnsna et enen s na et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt bbbt e b6 EE £ eo b4 £ oL E S8 b £ oL E b £ et b bttt b b meeensnsma et esen s et s 0

9.2. Part 2, Section 1, COIUMN 17 ... 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 ae e e aans Sabeabeabeeb e e b e et e e b e s bbb ans

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt sttt e b bt e st h b e b et a et h b et ettt s b et et taeae 2omensnsnaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieiieeeeeeie ettt ettt ettt ese et et et et et et e s e s e se s eses et et e s et es s e s ssas s s e s et e s et esesese s ases et e s e s esesessesss s e s e s et eseee st es s s e bbb ebee et et st ea e bbbt eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiiiiiieie st e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ccecevevruruerereeieeeceeteeeseeesesetesesesesseaesesesessseaesesesssssstesesesananes sesssesesesesanas 90,047,252
(DTt [N Tet i (o) =TI aTeT g F=Te o Ty (=T o IR= T 40T U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccuiuiieieececeeieieeeececte et es e ctete et eseeseaetetesesesssaesesesssensesesesesesnsssssesesssensssssesesensnanan Shesesesessacnas 90,047,252
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooevveereierenses e 5,701,563 |.....ccovvveeene 5,195,669 |..coovvevernnne 5,699,033 |.....ccovneen. 5,736,842
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 5,701,563 5,195,669 5,699,033 5,736,842
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 153,167 151,410 183,111 150,000
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 29,052,579 27,036,183 30,470,694 28,020,900
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 19,594,742 |................. 18,092,002 |................. 19,737,680 |................. 19,476,799
Identified FUV)S’S' Unaffilia}ted Bank 9. CANAUA ..o 1,697,142 | 1,560,689 |....coovevrnnne 1,701,605 |.ooovveeee 1,697,000
Loans, Unafilated Cortiicates of 10._ Other Countries 7,223,306 7,009,297 7,266,807 7,225,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 28,515,190 26,661,989 28,706,092 28,398,799
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 63,422,499 59,045,251 65,058,930 62,306,541
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 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
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 20,829,359 20,829,359 15,424,921
Parent, Subsidiaries and Affiliates 24. Totals 5,795,3% 5,795,394 2,647,116
25. Total Common Stocks 26,624,752 26,624,752 18,072,037
26. Total Stocks 26,624,752 26,624,752 18,072,037
27. Total Bonds and Stocks 90,047,252 85,670,004 83,130,967
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 900, 97T | 2,945,498 |............. 2,284,764 , BT I D . ¢ G RS 5,701,563 O s 5,351,854 8 s 5,701,563
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

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

4.7 Totals 153, 167 0 0 0 0 XXX 153, 167 0:2 157,860 0:3 153, 167 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5ANAIC T oo 1,797,311 29,052,579 . 30,276,878
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 1,797,311 15,619,469 8,806,227 2,410,082 419,490 XXX 29,052,579 45:8 30,276,878 50:0 29,052,579 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 1,367,115 | 8,914,722 12,415,491 22,697,331 . 20,588,132 . 15,361,144 |............... 7,336,187
6.2NAIC 2 .. 1,128,791 |... .3,053,151 |.... ....1,635,917 w0 . " 5,817,859 |.. 2. 4,188,876 |.... ..6.91 ...5,817,859 |..
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 Dorchester Mutual 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 3,551,397 |............ 27,479,688 |............ 23,506,482 |.............. 2,481,045 ..o 432,861 |...oveee 0 e 57,451,473 50,115,286 |.............. 7,336,187
12.2NAIC 2 ... ) e 1,281,959 |... .3,053,151 |.... ....1,635,917 5,971,026 |.. ...5,971,026 |..

123 NAIC 3 e (d) e 0 oo O e O e O e O [ O e 0

124 NAIC 4 ..o (d) e 0 oo O et O e O e O [ O e 0

125NAICS ... () s 0 oeeeereeeeeeeeeeees O e O e O e 0 | 0 [ (©) e 0

12.6 NAIC6 ... . (d) 0 0

12.7 TotalS ..o 4,833,356 |............. 30,532,839 |............. 25,142,399 |.............. 2,481,045 ..o 432,861 | 0((b) ... 63,422,499 56,086,313 |.............. 7,336,187

12.8 Line 12.7 as a % of Col. 7 7.6 48.1 39.6 3.9 0.7 0.0 100.0 88.4 11.6
13. Total Bonds Prior Year

13ANAIC T et 6,665,830 |............. 25,427,544 |............ 21,426,191 |.............. 2,562,805 ..o 134,494 | O XK [ XXX e e 56,216,864 |..........co.o........ 92.8 e 54,793,151 |.............. 1,423,714

132 NAIC 2 et 352,112 [ 3,186,722 | 807,901 | O [ O o O [ XK e XXX e e 4,346,735 | 7.2 |, 4,346,735

BT I NN (O Tt NSO S PP RO OO U URTU KOO TSP RUYUUUYUP AEVURTURURURURURURURURN (UVUYURUTURUTUYUTUYURIN ITURURURURURUNUNUNUNE RUSSISIITD o, o, CRNSRIUIN RUSURUID. 6.6 CORNRRURN AOUOTROOURRRURRRN 0f.. ...0.

BT N (O ! RSO OO S PP NSO OO U OO OO KOO TR PUOUOUYUTUYUP AEVURTURURURURURURURORN (UVURURUYURUTPYUYUYURIN RUTURURURURUNURUNURURI RURSISID 0.0, CSSRIUITN RUSURUID. ¢.¢, CONNRRN HUVN 0 ...0.

13.5NAICS ... 0. ...0.

13.6 NAIC 6 ... 0 0.

13.7 TOtalS .o e 7,017,942 |............ 28,614,266 |............. 22,234,008 |............. 2,562,805 (b) ..... 60,563,600 |..........ccvnee 100.0 |..ocveee. 59,139,886

13.8 Line 13.7 as a % of Col. 9 11.6 47.2 36.7 4.2 100.0 XXX 97.6
14. Total Publicly Traded Bonds

T4 ANAIC T e 3,385,243 |............ 25,857,105 |............ 17,959,083 |............. 2,481,045 ..o 432,861 |...oveee 0 e 50,115,286 |.......ccocvvnvee. 79.0 |ooeeenn. 54,793,151 | 90.5 [ 50,115,286

14.2NAIC 2 ... 1,281,959 |... .3,053,151 |.... 5,971,026 |.. 4,346,735 |.... T ...5,971,026 |..

T4.3NAIC 3 e [V 0 [ O oo O e O e O e O [ 000 e 0. 0.0 [ 0.

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

TAE5NAIC S oo (V] A 0 [ O e O e 0 e O e 0 [ 020 | 0 [ 000 | 0

T4B NAIC B ..o 0 0 0 0 0

14.7 TOtalS .o e 4,667,202 |............. 28,910,256 |............. 19,594,949 |.............. 2,481,045 ..o 432,861 |.ooee 0 e 56,086,313 59,139,886 56,086,313

14.8Line 14.7asa % of Col. 7 ....ccoevvevvnvvncifons 8.3 | 51.5 | 34.9 | L 0.8 | 0.0 oo 100.0 [ XX [ XX e XK [ 100.0

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

Section 12 7.4 45.6 30.9 3.9 0.7 0.0 88.4 XXX XXX XXX 88.4 XXX

15.1 NAIC 1

15.3 NAIC 3
15.4 NAIC 4

15. Total Privately Placed Bonds
15.2NAIC 2 ...

15.5NAIC 5.
15.6 NAIC 6 .
15.7 Totals ..
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 0.3 2.6 8.7 0.0 0.0 0.0 1.6 XXX XXX XXX XXX 11.6
(@) Includes $  oorrrreenene 6,976,187 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes  $ ..1,046,109 current year of bonds with Z designations and $ .........cccc..... 1,934,637 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, $

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 ; NAIC 2

$ e

0; NAIC3 $

0; NAIC4 $ .o 0; NAIC5 $

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 Dorchester Mutual 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 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 Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccureireineeneenieens oo, 350,029 |...cennnee 2,816,556 |......c.c..... 2,193,368 [ O o 0 [ O XK o 5,359,953 |.coiiiiiiieeen 8.5 [ 5,183,424 ..o 8.6 | 5,359,953

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.36,942 |.

...128,941 |.

... 91,397 |..

...341,609 |..

.168,430 |...

...341,609 |.

N

. All Other Governments

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

w

U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 153, 167 0 0 0 0 153, 167 157,860 153, 167 0

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

5.01 Issuer Obligations ...........ccoceeeeeeeeeeeieeieeeeeieees e, 876,796 |....cenne 12,642,068 |............... 6,011,915 | 425,000 |.eveniieeieieieeienne 0 oo XX oo 19,955,779 oo 315 [ 21,215,083 |.ooieieee 35.0 [ 19,955,779 [oovoieiiii 0

5.02 Residential Mortgage-Backed Securities ... 920,515 |. ..2,956,734 |.. .. 2,206,231 |.. . 1,985,082 |... ..8,488,053 |.. . 8,451,453 |.. ...8,488,053 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. (01 A 20,667 |.ooeereienene 588,080 |..coooveieiiiiieis 0 Jooeeeeeeeeeeeieeeen 0 o XK [ 608,748 |....coevreiieenen 1.0 | 610,343 |.oooeiieiieenee 1.0 o 608,748

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

5.05 Totals 1,797,311 15,619,469 8,806,227 2,410,082 419,490 29,052,579 45.8 30,276,878 50.0 29,052,579 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........coceeeeereeeeeeieeeeeeees e, 2,172,659 |............. 10,308,226 |.............. 8,584,119 [ O [ 0 e XXX . 21,065,004 [ 3322 | 22,572,534 |.ooooiiiiee 3723 [ 19,554,485 |......coenve 1,510,519

6.02 Residential Mortgage-Backed Securities ............ oo 128 [oi 881 [ T8 [ 4 e O O XK e 72D [ 000 [ 84T [ 000 [ 72D [ 0

6.03 Commercial Mortgage-Backed Securities .......... |.................. 156,966 |................392,361 [......c.cecee.. 727,887 [ooeeeiiiiieeeen O e O e O XXX o 1,277,214 [ 2.0 [ 875,244 [ 1A 12T ,214 [ 0

6.04 Other Loan-Backed and Structured Securities ... 5,825,668

6.05 Totals

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
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 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevreenenncincines oo 3,552,651 |.............. 25,766,849 |.............. 16,789,402 46,533,903 |....oovoiiiiiie 1304 XXX [ XXX v oo 45,023,384 |.......cocoe 1,510,519
12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 957,585 |....occvenne 3,086,156 |................ 2,207,741 |2 2,056,045 | 482,861 o XXX [ 8,830,387 | 1329 D\9.0 RN RUNR D.9,9 TN RUN 8,830,387 | 0
12.03 Commercial Mortgage-Backed Securities ........ ... 156,966 e 1,885,962 [ 300 e XXX e XXX e 1,885,962 [.o.vooveevieiiciiiiee 0
12.04 Other Loan-Backed and Structured Securities . |- ..346,579 ..o 5,825,668
12.05 SVO Identified FUNAS .......cccoveeieeneeiieceenies oot XXX e XX [t XX e XXX e e XXX forecc 0 0 [ 000 e XXX [ XXX e o 0 0
12.06 Affiliated Bank LO@NS ..........cccceverenenenenenenes Joeeeneeeneneieeeeeen 0 o0 o0 0 0 e XXX o0 o000 e XXX i o XXX i oo [V R 0
12.07 Unaffiliated Bank LOANnS ..........ccccevoeeneeneeneeniens foevveniiniiccn0 0 o0 o0 el 0 fe XXX i e 0 [ 000 e XXX [ XXX o [ TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0
12.09 Totals B FT 4,833,3% |.............. 30,532,839 |.............. 25,142,399 |......ccernnn 2,481,045 ..o 832,861 o0 | 63,422,499 10000 XXX [ XXX v oo 56,086,313 |.........c..... 7,336,187
12.10 Line 12.09 as a % of Col. 7 7.6 39.6 3.9 0.7 0.0 100.0 XXX XXX 88.4 11.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 5,021,988 |.............. 23,890,692 [............. 18,744,636 |.....ccoceeneee 1,471,585 [0 e XX e XXX e e XXX [0, 49,128,900 | 8101 [i..48,065,186 ..o 1,063,714

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

.2,042,566
.1,446,891

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B FU 7,017,942 | 28,614,266 |.............. 22,234,093 |......ccoevenee 2,562,805 [...oeoeveenenn 134,494 |0 e XXX o XK i [ 60,563,600 [.....c.evveueirienns 100.0 Jovoveirnene 59,139,886

13.10 Line 13.09 as a % of Col. 9 11.6 47.2 36.7 4.2 100.0 XXX 97.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 3,552,651 |.............. 25,064,492 |............. 15,981,241 48,065,186 |.......cocovveeenen 794 | 45,023,384

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

.957,585 |...

.2,297,741

8,620,724 |.
....... 1,485,587
968,389

1,885,962
................... 346,579

..8,830,387 |..

................ 4,

667,202
...... 8.3

................ 2,481,045
......................... 4.4

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

15.04 Other Loan-Backed and Structured Securities . |.

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

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrease (AECTEASE) .........oiuiiiiiiiiiiiie sttt ettt e e e e sneesaeenaeens

Total gain (I0SS) ON ISPOSAIS .....c.eeviiiiiieiee ettt

Deduct consideration received on disposals
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PrIOT YEAI) ..........cueueueueririiririrteteteteseseststsessesesesesesessssssssesesesesesessssssssesesesesessssssssseseses ssesesssssssesenennes (88,883)
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........cccceriririiiririeiees s (291,176)

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............cocooveviueueueis v (427,757) o (718,933)
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 .ottt e s a et s s s s e e e et s s s s e s e e e s en s sssseeses s ssssneesesan s e snees s s snsssnseses s asananen sestEebebasatatssberanas 66,005

3.2 SECHON 2, COIUMN T ...ttt h ettt eene e s e (19,884) ..o 46,121

SSAP NO. 108 AGJUSIMENLS ........oeoececeeeiecceceeeeeeeeeeeaceeeetetesesssaeaesesesesssasssessesesssssssesasessssssssesesasssssssssses s s sssssesesasssassnssses s s asssseses s s ssssseses s s snssessessasanan eststseset et et et tacaetetennas 0

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........coiiiiiiieieieieieeeetetete ettt et ese e e et s st et eseses s e e s es et et esese e s e e s sesesesesesesses s s e eeeeeneaeananans 67,116

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........coceuiieieeceeueueeeeeeeecte et eeessaeae et esesssetetesesessssesesesasesssssesesesesensssssesasessnssaes £esesesesesasasaenes (469,408)
Amortization:

7.1 SECHON 1, COIUMN 1O ..ottt ettt et et e s e s s s s as e s et e s e s essas s s s e s s et et e s e s e s s s s as s s et et eseseasa s s st eseseses £kt ebeet e st nene et bbb nenaeae 0

7.2 SECHON 2, COIUMN 27 ...ttt s e s e b e b £ s b b et e e £ e st b b e b et s et b b e b bt e b b et ettt aeae 2oasensnsea et s es s nsnae s s s s 0 0

Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ..ottt b ettt s bt e e s b e b e b2t s e b b e b e e £ e s b e b e b e b et et b b et e et e b e b et ettt seae 2eesensnseaetesesennsnaesesn s 0

8.2 SECHON 2, COIUMN 23 ......oeieeeeeeeeeeee ettt et s e s s et e s e s e s e s s s s e s s s s et e s e s eseass s et s s e s et esesessaeas s s et et eseseasas s st eseseses £ebebebeet e st neeeeb bbb nenaene 0 e 0

Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt ettt et et et ea e s e s s et s et e s e s e se s s s st s s e s et e s e s s asssas s s et et eseseasa s s s seseseses Hebebesee et st neeaebebebebnetaene 0

9.2 SECHON 2, COIUMN 20 ..ottt b ettt h et e s e e s s b e b e b e e st s e b b e b e e e et s e E e b e b et e e e E et et e bt e b b et et et tseae 2oasensnseae st es s nana et s s 0 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+8%9) ......ccoiviiiieeeieceeeeeeeeeeceeeeeteseesseete e sesesssseaesesesessssesesesesessssssesesesenssasseesesssesesenenanas (225,171)
(DTt [Nt g gToTgFoTo [ T (=T B EoT T £ 0

Statement value at end of current period (LiNE 10 MINUS LINE T1) c.....ovoiiurueieieeeececee et eeeeete et eeeessa et et esessssete st esenssseaesesesesnsesesesesessssssesesassnsnsssesasasanas £tscsesesesasasaeaas (225,171)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........c.itiieieieietet ettt ettt ettt e et e sees Saeesee e e e e e e e e e e s e e ananea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........ccuerieiiirieiiiierieierieis corrsiesie e
3.12 Section 1, COIUMN 15, PHOT YEAI .....ciuiiiiiiiiiiitiiteite ettt sttt aes sareateare s e e s sr s e s e areas sabesreasesaearesaesresaesresnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........ccerverieriiriiiieieieieis cresiesie e
B B ST o] o TR O] [T o o Ty K o T T = SRR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiis covieieie e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS e

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........ [ ... NN ... U@V - BB -

3.25 SSAP NO. 108 AGJUSTMENES ......oiuiiiiiiiiee e eies fobe it e ab e s e s e st e s b e s b e s b e s b e e b e es Sabesbesbeab e s b e s b e s b e s b e s b e sb e e b e s eeaeeaee e e e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ............oooiiiiiiiiicicie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) ..o e

4.23 SSAP NO. 108 AGJUSEMENLES ... eareare e s s e e are s besbessesresaesresresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS IN PHIOT VAT ........oiiiiiiiiie ittt bbb bbb bbb b E bbbt bt b e bbb bbb Sese e e e s e e e e e e e aes
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiiie et 2esee e e e e aees
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......ciiiiiiiiiiie ettt Saeee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt es st s et s et es et es et ee s eees b s e e st e s s e s s es e e e s s e st ee s s e s es e en e ensceene (225,171)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ..............ccooeoiiiiiiiiiiiiiiiiiies e 0

TOtal (LINE 1 PIUS LINE 2) .ottt ettt s e s st esesesssnss s s sesesesesssnnsnssssesesesnnenenenes e (225,171)
Part D, SECHON 1, COIUMN B ......ouiuiuiuiieiiieieeeeeee e eet e eeees e e eseeee e e esesesesee e e s eseeesee e e aesesee a2 e e sesesesee e e s e s eseees s nsesesesesasnansnsess  febbssasessesssasasasereananas 0

Part D, SECHON 1, COIUMN 7 ...ttt e s e s s e s e s e e s s s s s s s s s n st n s e s s s et ns et ensesnse | eebebsiesseenneas (225,171)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiii ittt bbbttt s b e s sie e e e e e e ennesnnesnes e 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 .......iuiieiieeiieeieete ettt ettt ses s es et e e 2 e e s see et e s S e e b S e b s et s et s es s et s nsesna eebebnsbesistenneas (225,171)

Part B, SeCtion 1, COIUMN T3 ... ..o e e h e s e e e b e e e e e e e s e e e e e e e e s e e s e e s e e s b e s eeaaesbees Shesbessessessessesseaseaseaseaaeas

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s et et eseses s s s s s sesesesesssnsnsnsnssenesessninenenee e (225,171)
Part D, SECHON 1, COIUMN O ...ttt eee et e s ee e e e caesesesee e e s e s ee e e a2 22 s e s e s ee a2 e e sesesee a2 e eseseseees s nsesesesesasnanansess  febtssasissesasasasarireetanas 0

Part D, SECHON 1, COIUMN 10 ..ottt s a2 s s s s s s 2s e e s e e s e s e s s s s et s s e s s s e s e s esensesnss erebebsiessiesneas (225,171)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ittt sttt ettt sn e e siee e e e e ne e e ennesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt ee bbbt es bbb £ ee bbb £ et h e E b e bbbttt bbbttt ebes febbisisnsneesesssinneneennas 0

Part B, SECtion 1, COIUMN 20 ........ocoiuiiiiiiii it bbb bbb e bttt aee eabeeabere et

Part D, SECHON 1, COIUMN M2 ...ttt st h s b et et h b ettt s s b b ettt e b b e sttt bebens | febetisisnsne et esasinneneennas 0

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt enesnenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ...........cccoceveueuevenas |orecerererescrcnnnns 978,458 |...ooevceine 259,291 | 978,458 |...coevevreee (259,291)
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 17,831,498 | [V 17,831,498 | 0
3. ACCIUAI Of GISCOUNL ...t [resessessessesse e (U R (U L 0
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0 0
6. Deduct consideration received on diSPOSAIS ..............ccceuevevevececuereieeeeesceeiens [oreeeeeienes 17,955,492 | [V 17,955,492 |.oovveiecieeiecc 0
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T 0
9. Deduct current year's other than temporary impairment recognized ............. |ooecccinieinnncccnns (O T (O [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ress e 854,465 |......cooccvevnnn 259,291 | 854,465 |......cooovne (259,291)
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N 0
12. Statement value at end of current period (Line 10 minus Line 11) 854,465 259,291 854,465 (259,291)

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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

EO01, EO2, EQ3, EO4, E05, EO6



03

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [NDGI, LLC ..eeevvuuaeierrmnnnnareermnnnaneernnnnnnnnes | onnernrens | eoveesssnnseesennssnsssssrnnnnnssssens franeeeeees US......... NDGI, LLC eeevreieieeieniieeeeeeniinneeeene foenneenes eeeeevnnns L. 12/04/2017 | | 9,113,720 |........ 8,145,848 |........ 8,145,848 |...... (1,449,133)].ceeveeeenes (O PP (O PP (O P [O FEP 350,000 [.oeeeennnnnnnns 0[.... 14.000
1099999. Non-Registered Private Funds - Bonds - NAIC Designation Not Assigned by the SVO - Affiliated 9,113,720 8,145,848 8,145,848 (1,449, 133) 0 0 0 0 350,000 o] XXX
000000-00-0 . [RIP Road US Fund LP Series F ..........cccevvnnnns RIP Road US Fund LP ...cevvveieiieiiiiieees foeiiieees v ....10/01/2019 ... |..ceeeeveiiiis |eeennnn... 665,947 |l 608,431 |.......... 608,431 |......... (441,8%4)|....cceunnnnnen [ [} FPUUPTRR 1 Jf IEUURRRRRT | Il FEURRRRT | FEURRSRRRRN | IEPRON 0.000
000000-00-0 . [PCI Il, L.P. weveeriiiiiiininieees PCI 11, L.P. e .|....04/02/2020 ... |. ... 744,816 |... 744,816 |........... 70,001 [..ooeveeneee O ferereiiiiee s O e O e 0 |l 14,160 .l 472,000 0.000
000000-00-0 . [RIP Road US Fund LP Series A ... RIP Road US Fund LP ... ....08/27/2020 .. . . e . 0. 0. PR | FEURPRRR | 0.000
000000-00-0 . [Adams Street 2022 Global Fund LP T Adams Street 2022 Global Fund LP .. 1170172022 .| el 75,000 ). 75,000 J...oennnnns 75,000 |.ueeeniiiiiinnnnns [ (O (O (O (O 0f.... 1,425,000 |...... 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,792,793 1,792,793 (638,639) 0 0 0 0 14,160 1,897,000 [ XXX
THE MASS PROPERTY & CASUALTY INITIATIVE
000000-00-0 . [THE MASS PROPERTY & CASUALTY INITIATIVE ...... oo 12/3072015 e e 104,600 (... 106,201 .... 106,201 |.. . 2,806 |.... RN . 0.000
000000-00-0 . [BGO Diversified Class B ......ccceuvvviiivnnnnnnns MEPT EDGEMOOR LP-CLASS B .. ..|....04/02/2021 ...|. L0 P . 0.000
000000-00-0 . [Hadley Harbor Partners II, L.P. .. Hadley Harbor Partners II, L.P. .. .|....05/19/2017 ...|. L0 ... 22,318 ... 0.000
000000-00-0 . [Hadley Harbor Partners IlI, L.P. . N Hadley Harbor Partners |11, L.P. . ..|....05/08/2020 ...[. .0........ 197,278 |...... 0.000
000000-00-0 . [Hadley Harbor Partners IV, L.P. oooociimiiiiic oo | e [eeieeeees US..e Hadley Harbor Partners IV, L.P. ...cccc fooeeiiins vriiiinnns ....10/01/2022 ... |..cceevvvvvnnn |ennneenn 85,558 [l 82,807 [t 82,807 [ (2,747 O s O e O e 0 e 0f.....1,014,447 |...... 0.000
BCA MEZZANINE FUND II. LP LIMITED PARTNERSHIP BCA MEZZANINE FUND I1. LP LIMITED
JaL o 2 [ T [P PP PPPPN RPN US......... PARTNE ...iiiiiiieeeeemnnnereeennninereennne foenneeees ceveevnnns L. 12/30/2015 L. | i s 204,328 |.......... 252,560 |.......... 252,560 |.......... (73,964)].ccvvnneeanes (O PP (O PP (O PP (O P (O PP 70,000 |...... 0.000
5899999. Any Other Class of Assets - Unaffiliated 2,359,171 2,549,503 2,549,503 (644,694) 0 0 0 0 2,806 1,304,043 XXX
6099999. Total - Unaffiliated 4,627,017 4,342,29% 4,342,29% (1,283,333) 0 0 0 0 16,966 3,201,043 | XXX
6199999. Total - Affiliated 9,113,720 8,145,848 8,145,848 (1,449,133) 0 0 0 0 350,000 0 XXX
6299999 - Totals 13,740,737 12,488,143 12,488, 143 (2,732,466) 0 0 0 0 366,966 3,201,043 | XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
@

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 oL O N PCI 11, L.P. ... ....04/02/2020 ... 271,400 [0 0.000
000000-00-0 Adams Street 2022 Global Fund LP ... Adams Street 2022 Global Fund LP ... 11/01/2022 ... ... 75,000 |....
1999999. Joint Venture Interests - Common Stock - Unaffiliated 346,400
000000-00-0 . ..|Hadley Harbor Partners I11, L.P. .|Hadley Harbor Partners III, L.P. . 05/08/2020 ... |. 183,461
000000-00-0 ......... Hadley Harbor Partners IV, L.P. .... Hadley Harbor Partners IV, L.P. ..... ...10/01/2022 ... |. ... 85,558 |...
5899999. Any Other Class of Assets - Unaffiliated 269,014
6099999. Total - Unaffiliated 615,414
6199999. Total - Affiliated 0

615,414
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... RIP Road US Fund LP ? Series F RIP Road US Fund LP .... . 10/01/2019 ..[. 10/12/2022 .. 204,053 .... 204,053

000000-00-0 ..... RIP Road US Fund LP ? Series A ..... RIP Road US Fund LP .... . 08/27/2020 ..|. 10/12/2022 .. 122,337 .0 ... L 122,337 . L0
1999999. Joint Venture Interests - Common Stock 326,390 0 326,390 326,390 0 0 0 0
000000-00-0 ..... Hadley Harbor Partners II, L.P. ... Hadley Harbor Partners I, L.P. ......... . 05/19/2017 ..|. 03/18/2022 . .| 18,825 ... 78,213

000000-00-0 ..... Hadley Harbor Partners I11, L.P. ..... Hadley Harbor Partners I11, L.P. ........ . 05/08/2020 ..|. 07/05/2022 .., 45,269 |............ 98,355

BCA MEZZANINE FUND II. LP LIMITED

ACI021-2N-2 ..... PARTNERSHIP ....eeieiiiiiieeeeeminianeerrnnniaaes | eevennnnssesressnnssesresnnnnnensenns Jonnnnnnns US......... Return of Capital .......cccoviiniieennnnnnnns . 12/30/2015 ..|. 08/29/2022 ..|........ 47,044 |ooeeeennns (U] (U] (U] T (U] T (U] [V 47,044 |............ 47,044 |..ooonnnnnnnnes (U] T (U] (U] T 0
5899999. Any Other Class of Assets - Unaffiliated 111,138 0 0 0 0 0 0 111,138 223,612 0 112,474 112,474 0
6099999. Total - Unaffiliated 437,521 0 0 0 0 0 0 437,521 550,001 0 112,474 112,474 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

112,474 112,474 0

ol

6299999 - Totals 437,527 0 0 0 0 0 0 437,521 550,001
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-B6-6 ..... UNITED STATES TREASURY TA i 265,195 [...97.8590 [.................244,648 |................. 250,000 ...oeevvvnnnnnnns 252,085 |evvunniieiennnnd [V IO (1,802) [.ooevvvninnns (U 0 |ueen 2.750 |...... 2.002 ....08/17/2015 ...|....02/15/2024 ...
912828-G3-8 ..... UNITED STATES TREASURY .. 1.A ... .. 573,164 |...96.0660 |... . 600,000 |.. ....591,726 O e 4,260 |0 [0 e 2.250 |...... 3.014 ....05/22/2018 ...|....11/15/2024 ...
912828-M5-6 ..... UNITED STATES TREASLRY .. 1.A ... .. 507,368 |...94.6710 |... . 500,000 |.. ....502,314 LU R /40 N PO | N RPN | ) AN 2.250 |...... 2.083 ...01/14/2016 ...|....11/15/2025 ...
912828-UN-8 ..... UNITED STATES TREASURY .. 1.A ... .. 351,764 ]...99.7290 |... ....350,029 0 [ (288) |0 [0 e 2.000 |...... 1.931 ....08/17/2015 ...|....02/15/2023 ...
91282C-AV-3 ..... UNITED STATES TREASLRY .. 1.A ... .. 274,334 ]...79.9530 |... ....275,398 O 888 o0 0 0.875 |...... 1.004 ....01/29/2021 ...|....11/15/2030 ...
91282C-8B-6 ..... UNITED STATES TREASURY .. 1.A ... .. 470,584 |...84.7260 |... ....471,814 O [ 624 |0 0 e 0.625 |...... 0.762 ....01/07/2021 ...|....12/31/2027 ...
912820-85-9 ..... UNITED STATES TREASLRY .. 1.A ... .. 198,398 |...86.9370 |... ... 198,787 O 228 o0 [0 e 1.250 |...... 1.370 ....03/29/2021 ...|....03/31/2028 ...
91282C-8Z-3 UNITED STATES TREASURY .. 1.A ... .. 86.7810 |... ...389,509 O e 91 0 [0 e 1.250 |...... 1.275 ....05/03/2021 ...|....04/30/2028 ...
91282C-CE-9 . UNITED STATES TREASURY 1.4 .. .. 86.6010 |. 800,567 |.. .0 .1.250 |......1.236 ...06/07/2021 .. 05/31/2028
91282C-CH-2 ..... [UNITED STATES TREASURY 1.A .. ...86.4880 |. 170,607 |.. .0 .1.250 |......1.183 ....07/06/2021 .. 06/30/2028
912820-CY-5 . UNITED STATES TREASURY 1.4 .. ...85.8940 |. . A . 360,000 .358,500 |.. .0 ......1.250 |......1.326 ....00/29/2021 .. 09/30/2028 ...
91282C-DN-8 ... UNITED STATES TREASURY .. 1A ) . ...93.6090 |... 262,105 |.... . 280,000 |.. ....279,819 O e 92 o0 [0 e 1.000 |...... 1.034 ....01/04/2022 ...|....12/15/2024 ...
912820-DS-7 ... UNITED STATES TREASURY TA i 716,164 1...93.5820 |.......ccoeenees 678,470 [.oooiiiiinnnnnnns 725,000 f....ooovvnnnnnns 718,818 |..ovvveeeenennn0 o 2,654 i 0 1,125 |...... 1.552 ...02/08/2022 ... |....01/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,355,722 [ XXX 4,871,718 5,380,000 5,359,953 XXX XXX XXX XXX
36179U-GB-2 ..... G2 MAS594 - RMBS . .‘4 LA .. 126,843 ]...92.9980 |... ..120,263 |.... 125,052 e 0 [ (1,389) |0 0 3.500 |...... 4.090 ....11/02/2018 ...|....11/20/2048 ...
361790-L0-9 ..... G2 MA7535 - RMBS . . 4 ... LA ) .. 216,468 |...89.5240 |... 203,688 |.... ..216,557 |eeeiiiiieennnn0 e 91 0 0 3.000 |...... 3.867 ...07/13/2022 ...|....08/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 343,311 [ XXX 323,952 356,842 341,609 0 (1,268) 0 0 XXX XXX XXX 946 7,552 XXX XXX
0109999999. Total - U.S. Government Bonds 5,699,033 [ XXX 5,195,669 5,736,842 5,701,563 0 4,476 0 0 XXX XXX XXX 19,680 79,927 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
825434-4D-2 ...... |SHREVEPORT LA e | ...... | ....... | ............ 2AFE | 183,111 ). 100.9400 |......oeeeennnn 151,410 |ooeeeiieennnnn 150,000 |-evveeniieeennnnn 153,167 [.ooevvnnineeens (U] R (4,692) |vvuuneeeennnnn (U 0 |..... 5.000 |...... 1780 IMS woees foeniiieeeinnnnns 2,500 |eeuiiiiiiinnnns 7,500 [....04/15/2016 ...|[....09/01/2023 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 183,111 [ XXX 151,410 150,000 153,167 0 (4,692) 0 0 [ XXX XXX XXX 2,500 7,500 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 183,111 | XXX 151,410 150,000 153,167 0 (4,692) 0 0 XXX XXX XXX 2,500 7,500 XXX XXX
033177-YL-4 ..... ANCHORAGE ALASKA ELEC UTIL REV ...covvnnivviiiinneeeensfons ven | s 2 i 2B Z e 1,217,520 |. 104.2160 042,160 |..ocovvnnnnnns 1,000,000 ,046,109 |.ovvenniennnnd 0 |eeens (23,165) |.evvenneeennnnnd (U 0 | 5.000 |...... 2518 (D covvees v 4,167 [ooeeiiiiinnnnns 50,000 |....12/05/2014 ...|....12/01/2024 ...
040484-NR-4 ... ARIZONA BRD REGENTS UNIV ARIZ SYS REV .. N2 e | 1D FE L 1,135,680 |. 106.5900 |... ,065,900 |.... .1,000,000 |.. ,064,489 ...10/04/2018 ...|....06/01/2031 ...
18085P-PN-8 ..... CLARK CNTY NEV ARPT REV 2 e | LEFE L .. 384,822 |. 100.0000 |... 350,000 |.... ..350,000 |.. 350,000 ....03/20/2013 ...}|....07/01/2029 ...
240523-UK-4 DEKALB CNTY GA WTR & SEW REV .. 2 e | 1.CFE Ll . 108.9850 |... 272,463 |.... ..250,000 |.. ....255,562 ....11/19/2010 ...|....10/01/2032 ...
3130A2-Uli-4 ..... [FEDERAL HOME LOAN BANKS ... 1.4 .. ...97.1210 |. . 500,000 .504,269 |.. ...01/14/2016 .. 09/13/2024
3130AE-S6-8 ..... |FEDERAL HOME LOAN BANKS ... 1.A .. ...95.0010 |. 75,000 .. 73,228 |.. ....09/16/2022 .. 09/08/2028
3133EN-3P-3 ..... [FEDERAL FARM CREDIT BANKS FUNDING CORP . . 1.B FE . 100.3510 |. .150, . 150,000 .153,675 |.. ... 12/14/2022 .. 12/06/2032 ...
343136-7K-7 ..... FLORIDA ST TPK AUTH TPK REV 2 ... 1.CFE . . 105.5640 |... 1,287,881 1,220,000 |.. ,300,532 ...01/28/2016 ...|....07/01/2028 ...
392274-18-5 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL . I VAN 1.EFE. .. 291,455 |. 104.0960 |... ....271,266 ....08/30/2017 ...|....10/01/2035 ...
442435-50-2 ...... HOUSTON TEX UTIL SYS REV 2 ... 1.CFE . .. 593,110 |. 103.9770 |... ....520,843 ....08/31/2015 ...|....11/15/2027 ...
495289-8L-7 ..... KING CNTY WASH SWR REV I VAN 1B FE. .. 896,910 |. 108.6560 |... ....823,981 ....12/05/2017 ...|....07/01/2034 ...
542690-5G-3 ... LONG ISLAND PWR AUTH N Y ELEC SYS REV .. 2 ... 1.F FE . . 104.4330 |... ....258,937 ...11/18/2015 ...|....09/01/2036 ...
576051-WB-8 ..... MASSACHUSETTS ST WTR RES AUTH ... 1.BFE ..|... ...87.6440 |... 175,288 |.... ... 200,000 ....10/10/2019 ...|....08/01/2028 ...
592098-T2-3 ..... METROPOL I TAN GOVT NASHVILLE & DAVIDSON C . |- 1.CFE ... . 107.2100 |... 402,038 |.... .. . ....408,822 ...10/26/2017 ...|....07/01/2037 ...
592647-EA-5 ... METROPOL ITAN WASH D C ARPTS AUTH ARPT SY . I .. 1.DFE ..|... . 102.6710 |... 513,355 |.... . 500,000 |.. ....526,252 ...08/04/2017 ...|....10/01/2024 ...
59333A-LG-4 . MIAMI-DADE CNTY FLA EDL FACS AUTH REV . 2 1.G FE .. . 100.4760 |. ..150,714 |. . 150,000 .150,586 |.. ....02/12/2014 .. 04/01/2024
646108-MN-7 ..... NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA . 2 .1.CFE .. ...97.1390 |. 87,425 |. 90,000 ..85,072 |.. ....09/16/2013 .. 11/01/2028
67919P-PX-5 ..... OKLAHOMA ST WTR RES BRD REVOLVING FD REV . 2 1AFE .. ...83.9090 |. ..167,818 |. . 200,000 200,000 |.. ....12/04/2019 .. 04/01/2030
68607D-VF-9 ..... OREGON ST DEPT TRANSN HIY USER TAX REV ......ccceeves foun -nn 1 .1.BFE .. ...80.8620 |. ..808,620 |. .1,000,000 .1,004,175 |.. ....09/11/2020 .. 11/15/2029 ...
717893-H7-9 ..... PHILADELPHIA PA WTR & WASTEWTR REV ..evvveevevvnnnnns fooe venfvnnnnns 2 ... L 1.EFE ..|... . 107.5260 |... 806,445 |.... .. 750,000 |.. 801,238 ...11/16/2018 ...|....10/01/2038 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
725304-8K-6 ..... PITTSBURGH PA WTR & SWR AUTH WTR & SR S L 1GFE L 389,584 [. 101.0380 |.................378,893 |......vreinnnd 375,000 [.eeviirnnnnnnns 376,210 [ooeeeiirnnnnnnn (O O & N £°) T AN | [ AU (B RN 5.000 |...... 4.500 ....12/12/2013 ...|....09/01/2030 ...
735240-M5-9 ... PORT PORTLAND ORE ARPT REV .. oo |- 1.DFE ..)... 1,156,760 |. 103.3830 |... .1,000,000 |.. ....1,073,717 0 [ (17,045) |0 o0 e 5.000 |...... 3.029 ....10/25/2017 ...|....07/01/2035 ...
735439-NS-6 ... PORT TACOMA WASH REV oo |- 1.DFE ..]... .. 996,678 |. 107.1860 |... ... 875,000 |.. 0 [ (14,851) |0 [0 e 5.000 |...... 3.064 ...09/21/2018 ...|....12/01/2031 ...
798170-AL-0 ..... SUCCESSOR AGENCY TO THE REDEVELOPMENT AG .... oo |- 1.CFE ..)... .. 139,830 |...90.6670 |... . 150,000 |.. . O o985 |0 o0 e 3125 |...... 3.966 ....10/10/2018 ...|....08/01/2028 ...
80168N-HY-8 ..... SANTA CLARA VY CALIF TRANSN AUTH SALES T .... vee |- 1.CFE ..)... ..700,000 |...79.1020 |... . 700,000 |.. ... 700,000 O o0 o0 [0 e 1.622 |...... 1.622 ...09/17/2020 ...|....04/01/2030 ...
837227-7F-8 ..... SOUTH CENTRAL REGIONAL WATER AUTHORITY ... e 1D FE Ll .. 150,000 |...87.7340 |... . 150,000 |.. ... 150,000 JLO I N | [ FOPPRRt | B IR | B AU 2.778 |...... 2.718 ....06/19/2019 ...|....08/01/2029 ...
837227-1TH-4 ..... SOUTH CENTRAL REGIONAL WATER AUTHORITY ... 2 e 1D FE L .. 484,638 |...85.1050 |... ....481,791 O e (927) |0 [0 e 2.908 |...... 2.670 ...10/25/2019 ...|....08/01/2031 ...
882669-CB-8 ..... TEXAS PUBLIC FINANCE AUTHORITY 2 ... .. 1.BFE ..|... ...73.8930 |... ....425,000 O o0 0 o0 e 1.940 |...... 1.940 ....12/11/2020 ...|....02/01/2033 ...
897825-GR-0 ..... TRUCKEE MEADOWS NEV WTR AUTH WTR REV IAM . 2 .1.CFE .. . 106.2310 |. .323,008 |.. .0 .5.000 |......2.689 ....11/30/2017 .. 07/01/2034
898365-AN-1 ..... TRUSTEES BOSTON COLLEGE 1. .1.DFE .. ...98.3700 |. .350,000 |.. .0 4.169 |......4.167 ....08/14/2013 .. 07/01/2025
91412H-JT-1 ... UNIVERSITY CALIF REVS ...... 1, .1.CFE .. ...77.5040 |. . A 500,000 |.. .0 ......2.047 |......2.047 ....02/24/2021 .. 05/15/2032 ...
915183-N6-0 ..... STATE BOARD OF REGENTS OF THE STATE OF U . .. 1.BFE ..|... . . 114.2680 |... 428,505 |.... .. . ....479,585 0 [ (13,107) o0 o0 e 5.000 |...... 1.149 ...11/20/2020 ...|....08/01/2034 ...
917567-FP-9 ..... UTAH TRAN AUTH SALES TAX REV .. 1.CFE ..|... .. 107,736 |...80.5580 |... ...88,614 |.... . 110,000 |.. ... 108,067 O o 194 0 [0 2.038 |...... 2.256 ....04/13/2021 ...|....12/15/2031 ...
92778L-BK-5 ..... VIRGINIA COMWLTH UNIV HEALTH SYS AUTH RE . .. 1.DFE ..|... .. 404,287 |...99.1890 |... ..396,756 |.... . 400,000 |.. ...400,962 O [ (93 |0 o0 e 3.858 |...... 3.608 ...04/12/2019 ...|....01/01/2024 ...
928075-JT-8 ..... VIRGINIA PORT AUTH COMILTH PORT FD REV .... ... 1.BFE ..|... .. 293,310 |. 111.4690 |... ..278,673 |.... ..250,000 |.. ....289,073 O e (4,237 |0 o0 e 5.000 |...... 2.390 ....03/21/2022 ...|....07/01/2029 ...
92818N-HS-0 ..... VIRGINIA ST RES AUTH INFRASTRUCTURE REV ... |- TAFE L .. 100,000 |...85.5650 |... ... 85,565 |.... . 100,000 |.. .. 100,000 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.750 |...... 2.750 ....10/30/2019 ...|....11/01/2031 ...
958697-KY-9 ..... WESTERN MINN MUN PWR AGY MINN PWR SUPPLY . |- 1.DFE ... .. 552,035 |...83.6270 |... 418,135 |.... ... 500,000 |.. O e (4,310) vl o0 e 2.6%5 |...... 1.679 ....09/15/2020 ...}|....01/01/2032 ...
967338-22-0 ..... WICHITA KANS WTR & SWR UTIL REV .. 1.DFE ..|... ,290,749 |. 103.7890 |... ,058,648 |.... ,020,000 .. ....1,080,999 0 [ (34,146) |0 [0 e 5.000 |...... 1.518 ...07/15/2016 ...|....10/01/2024 ...
977100-GH-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. .. 1.CFE ..|... .. 250,000 |...93.5090 |... 233,773 |.... 250,000 O o0 o0 [0 3.154 |...... 3.153 ....06/03/2017 ...|....05/01/2027 ...
982674-KU-6 ..... WYANDOTTE CNTY KANS CITY KANS UNI GOVT U . coveene [2 ieieeenn | LLFFE L ,402,010 . 104.3290 |... .. 1,225,866 |.... ... 1,245,279 0 [ (25,074) |0 o0 5.000 |...... 2.658 ...04/07/2016 ...|....09/01/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 21,396,723 | XXX 18,848,867 19,955,779 0 XXX XXX XXX XXX
3128MIC-CD-5 ... FH G13468 - RMBS e LA s 1,083 |...99.8370 |.eeeveenieeennnn 1,054 [ 1,056 e 1,062 |oeeeeieeeeenn 0 fooeereeemneee e (8) o0 el e 4.500 |...... 2.819 ....08/25/2009 ...|....03/01/2024 ...
3128MF-KW-7 ..... FH G16409 - RUBS ... LA .. 255,168 |...93.7150 |... ....256,636 O e 249 o0 [0 2.500 |...... 3.358 ....11/19/2018 ...|....01/01/2033 ...
3128\1J-4V-9 . FH G08835 - RMBS . 1.A .. . 60,945 [...92.5490 |. ..60,736 |.. .0 .3.500 |......3.610 ...08/24/2018 .. 09/01/2048
3128\lJ-0R-4 . FH G08463 - RMBS . 1.4 .. . 23,114 (...96.2610 |. 24,174 .. .0 .4.000 |......2.236 ....10/18/2011 .. 10/01/2041
3128MJ-SY-7 ..... FH G08534 - RMBS . 1.A .. ...91.2340 |. .135,684 |.. .0 .3.000 |......3.381 ....06/04/2014 .. 06/01/2043
3128J-T6-7 ..... FH G08572 - RMBS . 1.4 .. ...93.5250 |. .150,135 |.. .0 .3.500 |......3.514 ....05/08/2018 .. 02/01/2044 ...
3128\J-UK-4 . FH G08585 - RMBS . 1.A .. ...93.5%0 |. ..32,874 |.. .0 ......3.500 |......2.835 ....07/21/2014 .. 05/01/2044 ...
3128MJ-US-7 ... FH G08592 - RWBS . LA ...94.9600 |... O [ 1,458 o0 0 4.000 |...... 2.462 ....07/08/2014 ...|....06/01/2044 ...
3128J-W-0 ..... FH G08595 - RMBS . LA ...96.0110 |... JLO I Y £} I APPSR | B ISP | B AU 4.000 |...... 2.460 ....07/22/2014 ...|....07/01/2044 ...
3128MJ-UX-6 ..... FH G08597 - RMBS . LA ...93.6260 |... LU R 15! T N | RN | B SN 3.500 |...... 2.863 ....07/21/2014 ...|....07/01/2044 ...
3128WJ-UZ-1 ..... FH GO8599 - RMBS . LA ...93.5140 |... . .. 0 [ 861 |0 o0 e 3.500 |...... 2.628 ....11/21/2014 ...|....08/01/2044 ...
3128J-26-0 ..... FH GO8764 - RMBS . LA ...98.3470 |... ...32,910 |.. LU R I+t N | N RN | ) FN 4.500 |...... 3.112 ...04/04/2018 ...|....05/01/2047 ...
3128PP-UF-8 ..... FH J10582 - RMBS . LA ...99.6530 |... 2,733 .. O e (8) o0 o0 e 4.500 |...... 3.120 ....09/22/2009 ...|....09/01/2024 ...
313200-AG-8 ..... FH SD8107 - RMBS . 1.4 .. ...85.2720 |. ..268,099 |. ..314,405 .0 .2.500 |......1.847 ....10/28/2020 .. 11/01/2050 ...
3132GE-VT-4 ..... FH 001526 - RMBS . 1.A .. ...96.2620 |. 31,224 |. .0 .4.000 |......3.694 ....06/08/2011 .. 06/01/2041
3132GR-VR-9 . FH 006624 - RVBS . 1.4 .. ...93.8480 |. .0 .3.500 |......3.003 ....06/02/2012 .. 03/01/2042
31320G-Jo-1 FH 042970 - RMBS . 1.A .. ...89.7130 |. .0 .3.000 |......2.964 ....05/19/2017 .. 09/01/2046
3132XS-EH-9 . FH 050135 - RMBS . 1.4 .. . 100.2880 |. .0 ......3.500 |......2.584 ....08/07/2019 .. 08/01/2047 ...
3132XU-V3-6 ..... FH 052433 - RMBS . LA . 104.1280 |... 0 [ 859 |0 [0 e 4.500 |...... 3.624 ....09/19/2018 ...|....11/01/2047 ...
31335A-AZ-1 ... FH G60024 - RMBS . LA ...93.8470 |... O e 798 |0 [0 e 3.500 |...... 2.464 ....10/19/2015 ...|....05/01/2043 ...
313398-£2-7 ..... FH 0A2853 - RMBS . LA ...88.5050 |... O e 628 0 o0 e 3.000 |...... 2.583 ....09/18/2019 ...|....09/01/2049 ...
3133KJ-4H-2 ... FH RA3524 - RIBS ... LA ...82.2210 |... O e (19 |0 [0 2.000 |...... 1.536 ...09/22/2020 ... |....09/01/2050 ...
3133L8-U5-2 ... FH RC2404 - RIBS ... LA ...89.3030 |... 0 [ (652) |0 o0 e 2.000 |...... 1.447 ....12/20/2021 ...|....01/01/2037 ...
31346Y-GG-2 ..... FH QA4699 - RVBS LA ...88.3340 0 fooeeviivnnn 551 |0 o0 s 3.000 |...... 2.549 ...11/19/2019 ... |....11/01/2049 ...
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3138A6-AK-6 ..... FN AH4509 - RVBS 0 (PO 4 s LA L..97.5280 |...oovviiiiennnnnn 38,596 |ouniniiiinnnnn 39,575 [0 39,335 | 0 fooeiriiien 21 0 0 s 3.500 |...... 3.792 ....03/16/2011 ... [....01/01/2026 ...
3138AN-RE-5 ..... FN A18584 - R\BS . .. CF.. N LA ...91.1410 |... 0 362 o0 o0 e 3.000 |...... 2.547 ...08/09/2012 ...|....09/01/2042 ...
3138LT-UX-4 ..... FN A03297 - RMBS . .. CF.. i L LA ...91.1440 |... O 229 o0 [0 e 3.000 |...... 2.415 ....08/09/2012 ...|....09/01/2042 ...
3138LU-3Y-9 ..... FN A04414 - RMBS . N LA ...91.1300 |... 0 8382 0 0 e 3.000 |...... 2.560 ....08/09/2012 ...|....08/01/2042 ...
3138\6-MD-6 ..... FN AP3055 - RMBS . i L LA ...91.1390 |... LU R £ T N | N RN | ) A 3.000 |...... 2.355 ....08/09/2012 ...|....09/01/2042 ...
3138\7-32-6 ..... FN AP4415 - RMBS . N LA ...91.1390 |... 0 e 310 |0 o0 e 3.000 |...... 2.468 ....08/09/2012 ...|....09/01/2042 ...
3138M7-G4-1 ..... FN AP3818 - RMBS . i L LA ...91.1380 |... O o288 o0 [0 3.000 |...... 2.356 ....08/09/2012 ...|....09/01/2042 ...
3138M9-27-9 ..... FN AP6165 - RVBS . N LA ...91.1400 |... O [ 887 0 o0 e 3.000 |...... 2.611 ....08/09/2012 ...|....09/01/2042 ...
3138MA-CR-7 ..... FN AP6379 - RVBS . 4 1.4 .. ...91.1380 |. .0 .3.000 |......2.410 ....08/09/2012 .. 09/01/2042
3138IWH-XU-1 ..... FN AS7890 - RMBS . 4 1.A .. ...89.5860 |. .0 .3.000 |......3.079 ....02/07/2017 .. 09/01/2046
3140EU-HZ-5 ... FN BC0247 - RVBS . 4 1.4 .. ...95.9040 |. ..64,773 |.. .0 ......4.000 |......2.775 ....02/22/2017 .. 02/01/2046 ...
3140EU-JE-O ..... FN BC0260 - RVBS . N LA ...95.4610 |... ... 137,546 0 [ 165 |0 o0 e 3.000 |...... 2.113 ....11/18/2016 ...|....02/01/2031 ...
3140FE-6B-5 ..... FN BD7165 - RMBS ... i L LA ...95.5360 |... O e 1,189 |0 [0 4.000 |...... 2.5% ....06/19/2017 ...|....04/01/2047 ...
3140HW1-20-5 ... FN BK7971 - RMBS ... N LA ...97.7030 |... JLO N N - ) AR | B IR | B AT 4.000 |...... 2.687 ....01/04/2019 ...|....11/01/2028 ...
3140J9-AR-2 ..... FN BM4515 - RVBS . i L LA ...97.7250 |... LU R ~() I N | N RN | ) A 4.000 |...... 2.498 ....04/01/2019 ...|....10/01/2028 ...
3140JA-DV-T7 ..... FN BM5515 - RMBS . N LA . ...97.7740 |... JLO N U (/) ARt | B ISP | ) AU 4.000 |...... 2.745 ...03/14/2019 ...|....02/01/2029 ...
3140JX-RN-0 ..... FN B03192 - RMBS . i L LA ... 79,467 |...88.5010 |... O 1,264 |0 [0 3.000 |...... 2.244 ....02/19/2020 ...|....10/01/2049 ...
3140KE-GE-2 ..... FN BP6496 - RVBS . N LA .. 155,190 |...89.1760 |... ....155,420 O e 115 0 0 e 2.000 |...... 1.105 ....10/01/2020 ...|....07/01/2035 ...
3140L0-EX-1 ..... FN BR1949 - RMBS . i L LA .. 200,547 |...81.7590 |... ... 200,106 O o 4 0 [0 2.000 |...... 1.595 ....01/20/2021 ...|....02/01/2051 ...
3140X4-HU-3 ... FN FM1142 - RVBS . 4 1.A .. . 101.3400 |. ..98,763 |.. .0 .3.000 |......2.673 ....07/09/2019 .. 06/01/2049
3140X7-VV-8 ..... FN FM4227 - RVBS . 4 1.4 .. ...85.4440 |. .695,582 |.. .0 .2.500 |......1.784 ...09/14/2020 .. 09/01/2050
3140X8-A7-2 ..... FN FM4529 - RMBS . 4 1.A .. ...85.2590 |. .155,569 |.. .0 .2.500 |......1.785 ....10/19/2020 .. 10/01/2050
3140X8-P9-2 ..... [FN FM4947 - RMBS . |4 1.4 .. ...82.0210 |. .274,506 |.. .0 .2.000 |......1.512 ....11/30/2020 .. 12/01/2050 ...
3140X8-29-1 ..... [FN FM5267 - RMBS . |4 1.A .. ...85.2580 |. . .222,505 |.. .0 ......2.500 |......1.875 ... 12/17/2020 .. 12/01/2050 ...
3140XJ-CJ-0 ..... FN FS2772 - RVBS . i L LA ...85.9930 |... 666,964 |.... ....693,342 O o832 o0 [0 2.500 |...... 4.035 ....09/06/2022 ...|....02/01/2051 ...
3140XJ-LV-3 ..... FN FS3039 - RMBS . N LA ...97.6170 |... 194,528 |.... ....189,491 O i 85 |0 o0 e 4.500 |...... 5.2712 ....10/26/2022 ...|....10/01/2052 ...
3140XJ-S3-8 ..... FN FS3237 - RMBS . i L LA ...95.4770 |... 565,811 |.... ...564,644 O e (193) |0 o0 e 4.000 |...... 4.779 L A1717/2022 ... ....02/01/2050 ..
31417K-TX-5 ..... FN AC1465 - RMBS . N LA ...99.8620 |... ... 4,506 |.... O e (16) 0 o0 e 4.500 |...... 3.497 ....09/01/2009 ...|....09/01/2024 ...
31418B-TW-6 ..... FN MA2364 - RVBS . i L LA ...96.9140 |... ...53,660 |.... LU RN (161N MO | N RPN | ) AN 2.500 |...... 1.535 ....09/22/2015 ...|....08/01/2025 ...
31418C-2K-9 FN MA3477 - RVBS . N LA ...97.7240 |... ...69,410 |.... O e 12 0 [0 e 4.000 |...... 2.7 ....08/22/2018 ...|....09/01/2028 ...
31418C-EE-0 ..... [FN MA2832 - RMBS . 4 1.4 .. ...92.9130 |. ..362,153 |. .0 .3.000 |......2.905 ...12/20/2016 .. 12/01/2036 ...
31418C-X0-2 . FN MA3386 - RMBS . 4 1.A .. . 100.2150 |. 33,821 |. .0 .5.000 |......2.790 ....06/29/2018 .. 06/01/2048
31418D-4G-4 ..... [FN MA4422 - RVBS . 4 1.4 .. ...84.4420 |. ..265,731 | .0 .2.000 |......1.595 ....08/18/2021 .. 09/01/2041
31418D-KW-1 ..... FN MA3908 - RMBS . 4 1.A .. ...97.3320 |. 99,830 |. .0 ......4.500 |......2.315 ....01/23/2020 .. 01/01/2050 ...
31418D-MC-3 ..... FN MA3954 - RMBS . 4 | 1AL ...94.6940 |... ...43,210 |.... O e 140 o0 0 ) 3.000 |...... 1.407 ...02/28/2020 ... |....03/01/2030 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 8,459,003 [ XXX 7,553,243 8,380,900 8,488,053 0 23,642 203,246 XXX XXX
3137FK-4M-5 ..... |FHMS K-085 A2 - CMBS .... |..CF..| .|4 | 1A o). ..614,878 |. 105.6790 |... ..634,074 |.... . 600,000 |.. ... 608,748 ... (1,59) | . 24,360 |....11/28/2018 ...|....10/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 614,878 | XXX 634,074 600,000 608,748 0 (1,595) 0 XXX XXX XXX 2,030 24,360 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,470,694 | XXX 27,036, 183 28,020,900 29,052,579 0 (243,460) 0 XXX XXX XXX 269,890 1,008,538 XXX XXX
015271-AT-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC L2.AFE .. ...85.2580 |. ..298,403 |. ..350,000 .359,897 |.. .0 (1,344) |. 0. ....06/01/2021 .. 12/15/2029 ...
03027X-AR-1 ..... AMERICAN TOWER CORP .2.CFE .. ...92.0800 |. ..230,200 |. ..250,000 247,327 |.. .0 . 480 |. 0. ....01/10/2018 .. 01/15/2028
037833-AS-9 . APPLE INC .... .1.BFE .. ...98.2310 |. ..230,843 |. ..235,000 .235,730 |.. .0 (513) | 0. ....06/15/2015 .. 05/06/2024 ...
039482-AB-0 ..... ARCHER-DANIELS-MIDLAND CO . . 1.FFE ..|.. ...90.4260 |... 316,491 |.... ..350,000 |.. ...371,144 .0 .. .. (2,752) . ...08/22/2021 ... |....08/27/2030 ...
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039483-BL-5 ..... ARCHER-DANIELS-MIDLAND €O ...vvvvviiviiinieeciiiinnnns LFFE L 654,983 |...92.8600 |.................603,590 |................ 650,000 |.oeevvunnninnnns 652,804 |......cevvnnnnnn (U R (/£ ) 1 PN | Y AR (B RN 2.500 |...... 2.365 ...11/26/2019 ...|....08/11/2026 ...
055451-AU-2 ... BHP BILLITON FINANCE (USA) LTD .. 1.F FE ..|... .. 252,683 ]...99.2020 |... ..250,000 |.. ....250,250 O e (315) 0 o0 e 3.850 |...... 3.712 ....03/19/2014 ...|....09/30/2023 ...
06051G-HG-7 ..... BANK OF AMERICA CORP .. 1.F FE ..|... ..500,000 |...92.4480 |... . 500,000 |.. ... 500,000 O 0 o0 [0 3.970 |...... 3.971 ...02/28/2018 ...|....03/05/2029 ...
06051G-HT-9 ..... BANK OF AMERICA CORP . .. 1.F FE ..|... ...93.8060 |... . 200,000 |.. ... 200,000 O o0 0 o0 e 3.559 |...... 3.560 ....04/17/2019 ...|....04/23/2027 ...
06418B-AE-8 ..... BANK OF NOVA SCOTIA ... .. 1.F FE ..|... ...92.4190 |... . 500,000 |.. ... 500,000 O o0 o0 [0 e 2.951 |...... 2.951 ....08/07/2022 ...|....03/11/2027 ...
072863-AG-8 ..... BAYLOR SCOTT & WHITE HOLDINGS .... .. 1.DFE ..|... ...88.4650 |... . 300,000 |.. ... 300,000 O o0 0 o0 0.827 |...... 0.827 ....01/14/2021 ...|....11/15/2025 ...
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS .... .. 1.DFE ..|... ...77.4880 |... ....256,930 O 128 |0 [0 1.777 |...... 1.834 ....02/18/2021 ...|....11/15/2030 ...
084664-DA-6 ..... BERKSHIRE HATHAWAY FINANCE CORP .......ceeeevvmuereees foun oe .. 1.CFE ..|... ...86.9130 |... ....199,863 O e 18 0 [0 e 2.875 |...... 2.884 ....08/07/2022 ...|....03/15/2032 ...
09247X-AL-5 ..... BLACKROCK INC ..... .1.DFE .. ...98.4130 |. .503,155 |.. .0 (2,513) | .3.500 |......2.965 ....01/08/2015 .. 03/18/2024
124857-AR-4 ..... | PARAMOUNT GLOBAL . .2.BFE .. ...89.8810 |. .493,922 |.. .0 1,399 |. .2.900 |......3.223 ...07/02/2019 .. 01/15/2027
136385-AT-8 ..... | CANADIAN NATURAL RESOURCES LTD ... L2.AFE .. ...98.0450 |. . A .150,605 |.. .0 (553) |. ......3.800 [...... 3.404 ....04/27/2015 .. 04/15/2024 ...
14912L-5X-5 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... . ...99.0290 |... 272,330 |.... ....275,349 0 . PN <1510 ) SR | R AU | B 3.750 |...... 3.605 ...03/19/2014 ... |....11/24/2023 ...
20030N-DA-6 ..... COMCAST CORP .. 1.G FE ..|... .. 238,727 |...86.7390 |... 195,163 |.... ....235,212 O [ (1382) [0 [0 2.650 |...... 1.938 ....05/28/2020 ...|....02/01/2030 ...
233851-Dii-1 ... MERCEDES-BENZ FINANCE NORTH AMERICA LLC .. 1.G FE ..|... .. 511,535 |...88.5470 |... 42,735 |.... .. 508,161 0 . e (1104) [0 [0 | 3.100 |...... 2.828 ...10/31/2019 ...|....08/15/2029 ...
28422-UE-T ... JOHN DEERE CAPITAL CORP .. |- LFFE ... ..99,969 |...97.4200 |... ...97,420 |.... L R - I N RN | B SN 3.450 |...... 3.454 ....03/09/2018 ...|....03/13/2025 ...
25466A-AE-1 ..... DISCOVER BANK . |--2.BFE ..|... 135,389 |...95.2150 |... ..128,540 |.... . .. . JO I R <) i APPSR | B ISP | B AU 4.250 |...... 4.218 ....03/17/2014 ...|....03/13/2026 ...
277432-AR-1 ... EASTMAN CHEMICAL CO ... .. 2.BFE ..|... .. 519,500 |...97.1100 |... 485,550 |.... . 500,000 |.. ....504,393 O e (2122) |0 e l0 e 3.800 |...... 3.333 ...01/21/2015 ...|....03/15/2025 ...
30219G-AK-4 ..... EVERNORTH HEALTH INC . .. 1.G FE ..|... .. 149,981 |...97.6180 |... 146,427 |.... . 150,000 |.. ....150,002 JLO N N - ) AP | B ISP | B AT 3.500 |...... 3.499 ....08/19/2014 ...|....06/15/2024 ...
369550-BC-1 ..... GENERAL DYNAMICS CORP ... .. 1.G FE ..|... ...95.2430 |... 380,972 |.... . 400,000 |.. ....398,707 LU R« N N | N RN | ) AN 3.750 |...... 3.817 ....05/08/2018 ...|....05/15/2028 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE .. ...99.9180 |. ..374,693 |. ..375,000 375,041 |.. .0 .3.625 |......3.422 ....08/04/2015 .. 01/22/2023
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...91.5210 |. ..915,210 |. .1,000,000 1,028,692 |.. .0 .3.814 |......3.221 ....07/02/2019 .. 04/23/2029
404280-CE-7 ..... HSBC HOLDINGS PLC ........ . 1.GFE .. ...93.9820 |. ..469,910 |. . 500,000 .500,193 |.. .0 .2.633 |......2.612 ...10/31/2019 .. 11/07/2025
42250P-AC-7 ..... [HEALTHPEAK PROPERTIES INC ....ceevvvvveniiriiiniinieneens oo o L2.AFE .. ...86.7020 |. 173,404 . 200,000 .199,849 |.. .0 .1.350 |......1.369 ....06/30/2021 .. 02/01/2027 ...
438516-CF-1 ..... [HONEYWELL INTERNATIONAL INC . 1FFE .. ...79.2820 |. ..634,256 . 800,000 798,334 |.. .0 oo 1750 |......1.776 ...08/02/2021 .. 09/01/2031 ...
454889-AS-5 ... INDIANA MICHIGAN POWER CO ... .. 1.G FE ..|... ...94.4360 |... 472,180 |.... . 500,000 |.. ....499,324 O e 136 |0 [0 e 3.850 |...... 3.878 ...04/30/2018 ...|....05/15/2028 ...
45866F-AF-1 ... INTERCONT INENTAL EXCHANGE INC .. 1.G FE ..|... ...93.7550 |... 210,949 |.... ..225,000 |.. ....224,769 O e 48 |0 0 e 3.100 |...... 3.124 ....08/10/2017 ...|....09/15/2027 ...
459200-HU-8 ..... INTERNATIONAL BUSINESS MACHINES CORP ........ccvvvuns |oun voe [ eevunnn [T viviiiis |0 1.6 FE ..|... ...98.5500 |... 492,750 |.... . 500,000 |.. ....504,882 LU R 3015 N N | I RPN | ) AN 3.625 |...... 2.729 ....01/26/2015 ...|....02/12/2024 ...
465685-AG-0 ..... ITC HOLDINGS CORP ...99.1930 |... 495,965 |.... . 500,000 |.. ....499,758 0 e 807 0 o0 e 4.050 |...... 4.149 ....12/18/2013 ...|....07/01/2023 ...
478373-AC-7 ..... JOHNSON CONTROLS INC .. ...96.4750 |... 482,375 |.... . 500,000 |.. ...503,047 0 | L (2,317) [0 0 e 3.625 |...... 3.128 ...01/23/2015 ... |....07/02/2024 ...
494550-BM-7 ..... KINDER MORGAN ENERGY PARTNERS LP ...99.7880 |... ...50,000 |.. 0 . PP X N SRR | B IO | B 3.450 |...... 4178 ....02/13/2014 ...|....02/15/2023 ...
55261F-AJ-3 . M&T BANK CORP .. ...99.2840 |. . 150,000 .149,99 |.. .0 .10 | .3.550 |[......3.555 ....07/19/2018 .. 07/26/2023 ...
581557-BE-4 ..... MCKESSON CORP ..... ...98.3380 |. ..250,000 .250,000 |.. .0 0 | .3.7% |......3.79%5 ....03/05/2014 .. 03/15/2024
58989V-2E-3 ..... MET TOWER GLOBAL FUNDING ...97.0610 |. ..450,000 449,653 |.. .0 .. 94| .3.700 |......3.733 ....06/06/2022 .. 06/13/2025
61746B-DJ-2 MORGAN STANLEY ... ...99.8000 |. 175,262 |.. .0 (1,737) | .3.750 |......2.733 ....09/15/2016 .. 02/25/2023
63254A-AE-8 ..... [NATIONAL AUSTRALIA BANK LTD (NEW YORK BR . ...99.9270 |. . A .349,978 |.. .0 ......3.000 |......3.116 ....06/23/2015 .. 01/20/2023 ...
637432-ND-3 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... . . ...96.0620 |... 360,233 |.... ....374,952 O e 27 o0 o0 e 2.850 |...... 2.856 ...01/20/2015 ...|....01/27/2025 ...
665859-AT-1 ..... NORTHERN TRUST CORP 1.EFE. .. 549,540 |...95.1730 |... 523,452 |.... ....549,729 O o 51 0 [0 3.650 |...... 3.660 ...07/31/2018 ...|....08/03/2028 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP ... 1.DFE. .. 247,525 |...95.9670 |... 239,918 |.... ....249,213 O e 266 |0 o0 e 3.000 |...... 3.115 ....11/17/2015 ...|....11/20/2025 ...
68389X-BC-8 ..... ORACLE CORP ...evveieviinniniincinniieeeeeeniineeeennnnns foen ven | eeeeenn [ 1,2 i [ 2.BFE. .. 226,103 |...94.9640 |... 223,165 |.... ....232,603 LU RN 41T N | N RN | ) AN 2.950 |...... 3.402 ....06/15/2015 ...|....05/15/2025 ...
74005P-BQ-6 ..... LINDE INC ..eeeeeeeeeeeceene e eeen e e eeem e eeenns o ven | [ 1,2 e 1.F FE . ..510,630 |...96.0540 |... 480,270 |.... ....503,425 0 . e (1186) o0 [0 e 3.200 |...... 2.947 ...02/04/2016 ...|....01/30/2026 ...
771196-BE-1 ..... ROCHE HOLDINGS INC ...evvvvnniieiiiiinieiceiiineeecennns foee ven e [ 1,2 e 1.CFE. .. 265,383 |...97.4510 |... 243,628 |.... . .. ....252,705 O e (1,745) |0 o0 e 3.350 |...... 2.608 ....01/26/2015 ...|....09/30/2024 ...
771196-Bi-1 ..... ROCHE HOLDINGS INC ..eevvveeeeeeeeeeeeeeenieeeeeeenes oo ven | [ 1,2 e 1.CFE . .. 300,000 |...85.6540 |... 256,962 |.... . 300,000 |.. ... 300,000 JLO N I | [ APPSR | B IR | B FOUN 1.930 |...... 1.930 ....12/06/2021 ...|....12/13/2028 ...
78016E-YV-3 ..... ROYAL BANK OF CANADA . .. 999,340 |...90.4840 |... ..904,840 |.... .1,000,000 |.. ...999,466 O 126 |0 [0 e 2.050 |...... 2.064 ...01/12/2022 ... |....01/21/2027 ...
78355H-KU-2 ... RYDER SYSTEM INC . 100,074 |...95.9340 |. ...95,934 | . 100,000 100,076 |.. .0 2 | ......4.300 |......4.281 ....05/10/2022 .. 06/15/2027 ...
79466L-AH-7 ..... SALESFORCE INC ... .. 983,726 |...85.4680 |... 833,313 |.... ..975,000 |. ...981,954 .0 .. L (1,285) [0 0 1.500 |...... 1.362 ...07/21/2021 ... |....07/15/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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nation,
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Desig- Foreign
F nation Current Exchange
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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 Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
828807-CS-4 ..... SIMON PROPERTY GROUP LP ...evvvveieiiiiiiiieevvennin oo ven | s 1,2 e L 1GFE L 199,608 |...97.0930 |.....oveerennn. 194,186 [oiinnnnnnnns 200,000 |oeeevvrnnnirnnns 199,927 [oeniiiinnnnnnnd (0 O < PPN | [ AU | B RN 3.375 |...... 3.397 (A0 ...... ....09/03/2014 ...|....10/01/2024 ...
85771P-AN-2 ..... EQUINOR ASA ... .. 1.DFE ..|... .. 529,008 |...98.6080 |... . 500,000 |.. ....504,148 O [ (3,444) |0 [0 e 3.700 |...... 2.968 MS ...... ...01/09/2015 ...|....03/01/2024 ...
863667-AF-8 ..... STRYKER CORP ... .. 2.AFE ..|... ...97.7070 |... ....235,000 O o 1 0 [0 e 3.375 |...... 3.375[MN ...... ....06/15/2015 ...|....05/15/2024 ...
884903-B0-7 ..... THOMSON REUTERS CORP .. 2.BFE ..|... ...99.3340 |... . .. JL I R (1[0 DN ARt | B IUUUPURPRRIN | ) AU 4.300 |...... 4.067 |IN ...... ....01/24/2014 ...|....11/23/2023 ...
89236T-EM-3 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.EFE ..|... ...92.4480 |... ..250,000 |.. LU R () N PO | N RPN | ) AN 3.050 |...... 3.044 [ ....... ....01/08/2018 ...|....01/11/2028 ...
911312-BL-9 ..... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... ...96.4910 |... . 100,000 |.. O e 722 |0 o0 e 2.800 |...... 3.587 [MN ...... ....10/23/2018 ...|....11/15/2024 ...
91159H-HS-2 ..... US BANCORP . .. 1.F FE ..|... s ...96.0900 |... . 500,000 |.. O e M7 o0 [0 3.900 |...... 3.931 (A0 ...... ...3,521 |.. ....04/24/2018 ...|....04/26/2028 ...
931142-EN-9 ... WALMART INC ..eeeeeiiiieeinniaeeeernemaeeeeemnnnnneeennns fonn vee | nnnees 1,2 ..o P O O 599,292 1...93.7270 |.eevuuniieeenn... 562,362 [oiiiiiiinnnnnts 600,000 0 fooeerieeeeann 80 Joovviiiineen0 o0 s 3.250 |...... 3.264 [JJ cooiiin e 9,371 ...04/16/2019 ...|....07/08/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 21,221,784 [ XXX 20,970,000 21,065,004 0 (28,911) 0 0 XXX XXX XXX 196,028 620,627 XXX XXX

225410-4C-3 ...... |CSFB 2003-29 6A1 - CMO/RMBS ........ovvvvvvvvnnvnninnnaafone ] eeees |4 ......... | TARM o 737 [..91.7730 [ 888 i 750 [ 725 |oeniiiiinnnnnd [ U T [ [ 0 )...... 5.000 |...... 6. 112 JMON ..ooe v I 36 |....12/27/2005 ...]|....12/25/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 737 | XXX 750 725 XXX XXX XXX
05493M-AD-6 ..... BBCMS 2021-C11 A3 - CMBS .. e 1A .. 154,497 |...85.3150 |... . 150,000 |.. 1. 153,684 o0 [ (643) |0 0 ]l 2225 1.749 ....09/15/2021 ...|....09/15/2054 ...
05552X-BH-0 ..... BBCMS 2021-C12 ASB - CMBS . .. 720,952 |...86.2030 |... . 700,000 |.. 718,085 |0 [ (2,882) |0 0 ]l 2.542 2.105 ... 1171772021 ... 1171772054 ...
126650-BC-3 ..... CVSPAS 5 CTF = OMBS .....eeeeveeiiieeeenniineeeennninnnes [ PP 441,901 |...98.9350 |.................388,863 |........cccennnn 393,049 |.eeviiiiiiennnnn 405,495 |..ooeeeeeeennnn0 oo (9,684) |0 il 0 ]...5.880 ... 4.600 ...03/14/2014 ...|....01/10/2028 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,317,351 | XXX 1,120,257 1,243,049 1,277,214 0 XXX XXX XXX
00119E-AA-5 ..... AGL 23 A = CDO .vveeveiiieeceei e [ e [CR—. 4 s TAFE |t 500,000 |...99.8717 500,000 |.eevvrnnnennnns 500,000 |.eeevvrnnniennnns 0 fooeeriiiiiennnnd0 il o0 ].....6.660 |...... 6.353 ....11/02/2022 ...|....01/20/2036 ...
05565E-G@-8 ..... BMW US CAPITAL, LLC - ABS ...98.8160 |... . 360,000 |.. .. 360,000 O 0 0 [ l0 002223880 |- 3.879 ...02/13/2014 ...|....02/13/2024 ...
06760D-AA-6 ..... BABSN 2022-1 A1 - CDO ... ...96.7769 |. . 500,000 500,000 |.. .0 .5.361 ....03/18/2022 .. 04/19/2035
07355T-AU-6 ..... BCHPK 1 A1R - CDO .. ...95.9025 |. . 500,000 500,000 |.. .0 .5.858 ....02/14/2022 .. 01/17/2035
12567M-AL-5 ... CIFC 222 A2 - (DO .. ...95.3515 |. . 500,000 500,000 |.. .0 ......5.535 ....02/18/2022 .. 04/19/2035 ...
14318J-AA-4 ... CGMS 2022-1 A1 - CDO ... . . ...95.5132 |... . 500,000 |.. ... 500,000 O 0 0 [0 52254 | 5.980 ....08/15/2022 ...|....04/16/2035 ...
14688D-AD-3 ..... CRVNA 2022-P1 A4 - ABS .. 1.AFE. .. 197,727 1...92.2610 |... . 200,000 |.. ... 198,117 O 390 [0 [0 0000030520 | 3.859 ....04/05/2022 ...|....02/10/2028 ...
254683-BZ-7 ..... DCENT 2017-4 A - ABS .... JUTT T I 1.A FE . .. 143,479 |...96.8920 |... . 150,000 |.. ....148,463 O e 1,148 0 k00011 2.530 | 3.367 ....05/22/2018 ...|....10/15/2026 ...
26248A-AA-2 ..... DRSLF 98 A - CDO . [CR—. 45 ... 1.AFE. ..500,000 |...97.0950 |... . 500,000 |.. ... 500,000 O 0 0 00000050263 |l 5.388 ....02/03/2022 ...|....04/20/2035 ...
38136R-AC-1 ..... GLM 14 A - CDO ... [V 45 ......|. 1.AFE ..|... .. 475,000 |...98.8865 |... ..475,000 |.. ....475,000 O 0 0 [0 01050663 | 5.697 ...06/14/2022 ...|....07/20/2035 ...
55953Y-AA-4 ..... MAGNE 33 A - CDO . [CRR—. 45 ... 1.AFE ..|... ..500,000 |...98.3442 |... . 500,000 |.. ... 500,000 O 0 0 [0 22721 | 3.555 ....06/23/2022 ...|....07/20/2035 ...
64135D-AA-3 ..... NEUB 47 A - CDO .. [V 45 ... |- 1.AFE ..|... .. 490,015 |...97.4691 |... . 500,000 |.. ....490,668 0 i858 [0 k0 50127 | 5.500 ...09/19/2022 ...|....04/14/2035 ...
81124N-AA-8 ..... SCUL 30 A1 - CDO ... [CR—. 45 ... 1AFE L. ..500,000 |...95.8305 |... . 500,000 |.. ... 500,000 O 0 0 00000030466 |l 3.608 ....06/19/2022 ...|....07/20/2035 ...
87169J-AC-6 ..... SYMP XXXIII A - CDO ..o 45 ....... 1AFE ... .. 500,000 |...97.0967 |... . 500,000 |.. .. 500,000 O 0 0 0 )l 5457 ) 5.978 ...04/27/2022 ...|....04/24/2035 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 6,166,220 | XXX 6,001,565 6,185,000 6,172,247 0 2,192 0 o[ XXX XXX XXX 67,992 77,505 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 28,706,092 [ XXX 26,661,989 28,398,799 28,515,190 0 (39,928) 0 0 [ XXX XXX XXX 267,132 743,272 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 48,157,340 | XXX 43,411,473 45,540,000 46,533,903 0 (293,366) 0 0 XXX XXX XXX 464,807 1,481,434 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 8,803,140 [ XXX 7,877,882 8,738,492 8,830,387 0 22,375 0 0] XXX XXX XXX 21,264 210,834 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,932,229 | XXX 1,754,331 1,843,049 1,885,962 0 (14,805) 0 0| XXX XXX XXX 5,139 69,464 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,166,220 | XXX 6,001,565 6,185,000 6,172,247 0 2,192 0 o[ XXX XXX XXX 67,992 77,505 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 65,058,930 | XXX 59,045,251 62,306,541 63,422,499 0 (283,604) 0 0 XXX XXX XXX 559,203 1,839,237 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 22,360,552 1B..$.............. 3,611,219 1C..$.............. 5,047,733 1D.$.............. 9,220,604 1E..$.......... 3,506,717 1F .$ ..o 7,595,310 1G.$.............. 4,073,231
1B 2A..$.. 2,752,252 2B ..$ .. ..4,017,556 2C .§ .. ..247,327
1C ....0 3B.. 3C..$..
1D .0 4B.. 4C ..$
1E .0 5B 5C..$
1F .0
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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 Dorchester Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
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3 4 7 8 10 11 12 13 14 15 16 NAIC
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fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
025816-10-9 ... | AMERICAN EXPRESS ORD ... 147,750 95,994 i 0 e 1,990 |... .0 .... (15,850)f... 0. (15,850) |... ...0 .. 12/29/2020 ..
037833-10-0 ... [APPLE ORD ... 753,504 L207,644 | 0 L 5,278 |... .0 ...(276,312)]... 0. ... (276,312) |... ...0 .. 12/27/2018 ..
060505-10-4 ... [BANK OF AMERICA ORD . 231,840 216,257 [ 0 e 6,020 |... .0 0. ...(79,590) |... ...0|.. 04/23/2021 ..
110122-10-8 ... |BRISTOL MYERS SQUIBB ORD .... .... 190,331 |.. .0 0. ....39,360 |... ...0 .. 09/28/2021 ..
134429-10-9 ... | CAMPBELL SOUP ORD . .. 77,666 |.. .0 0. ... 12,850 |... ...0|.. 07/15/2022 ..
149123-10-1 ... | CATERPILLAR ORD .... . 110,237 |.. .0 0. ....15,184 |... ...0 .. 03/28/2022 ..
166764-10-0 ... | CHEVRON ORD . .... 315,005 ....285,170 |.. .0 0. ....20,835 |... ...0 .. 05/09/2022 ..
189054-10-9 ... | CLOROX ORD .. .... 301,710 .... 366,861 |.. .0 0. ...(56,447) |... ...0 .. 03/28/2022 ..
191216-10-0 ... | COCA-COLA ORD .... 649,458 .... 456,307 |.. .0 0. ...0|.. 12/20/2021 ..
194162-10-3 ... | COLGATE PALMOLIVE ORD . 559,409 |.. . 463,403 .0 0 0].. 03/28/2022 ..
244199-10-5 ....|DEERE ORD ... . 396,603 |.. . 105,239 .0 0 0.. 07/01/2022 ..
254709-10-8 ... [DISCOVER FINANCIAL SERVICES ORD . . 146,745 |.. . 147,088 .0 0 0.. 03/16/2021 ..
30040-10-8 ... |EVERSOURCE ENERGY ORD .... 579,334 ... 418,923 |.. .0 0. ...0|.. 10/11/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD ... 614,371 ... 361,538 |.. .0 0. ...0 .. 05/09/2022 ..
370334-10-4 ... GENERAL MILLS ORD .... .... 394,005 L 179,071 . .0 0. ...0|.. 06/26/2019 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP ORD ... ... 208,741 . 240,162 |.. .0 0. ...0.. 08/01/2022 ..
427866-10-8 ... |HERSHEY FOODS ORD .... 185,256 .. 89,470 |.. .0 0. ...0|.. 12/29/2020 ..
437076-10-2 ... |HOME DEPOT ORD ... 217,957 L 172,472 . .0 . 0. ...0 .. 05/09/2022 ..
438516-10-6 ... |HONEYWELL INTERNATIONAL ORD ... .... 331,004 ... 179,522 |.. .0 ....9,556 |... 0. ...0|.. 02/25/2022 ..
46626H-10-0 ... [ JPMORGAN CHASE ORD .........evvvvmmmmmmmmnnnnnnnnnnnnnnnns [ermmmmnnnns [eomeeencfonnnn. 1,500,000 [ooennnnnnnnnnnnnnnn 201,150 | 134.100 .... 201,150 .... 103,385 |.. .0 . (36,375)]... 0. ...0 .. 12/29/2021 ..
478160-10-4 ... [ JOHNSON & JOHNSON ORD .176.650 |.. . 620,042 |.. . 357,249 .0 0 0. 12/21/2021 ..
49271V-10-0 ... |KEURIG DR PEPPER ORD . .. 35.660 |.. . 128,376 |.. . 113,039 .0 0 0. 12/29/2021 ..
539830-10-9 ....[LOCKHEED MARTIN ORD .. .486.490 |.. . 834,330 |.. . 449,314 .0 0 0 .. 12/20/2021 ..
548661-10-7 ... [LOWE'S COMPANIES ORD .199.240 |.. ...89,658 |.. .. 80,870 .0 0 0. 12/29/2021 ..
576360-10-4 ... [MASTERCARD CL A ORD 347730 |.. . 318,173 |.. . 286,825 .0 0 0.. 09/22/2022 ..
580136-10-1 ... [MCDONALD'S ORD .......cevvvvrrvririririiiiiiinnnninineeeens [ennmnnnnnns feeeeeencfo. 2,200,000 [ovnneennnnnnnnn. 579,766 | 263.530 .... 579,766 L3174 .0 0. ...0 .. 1272172021 ..
58933Y-10-5 ....[MERCK & CO. INC. .....eminiiiiiiiiinns [ evvvnnnnnns feveeeencfoii00. 7,810,000 |.....eeeeeee.. 866,520 | 110.950 .... 866,520 ... 403,441 |.. .0 0. . .0 .. 1272172021 ..
594918-10-4 ....[MICROSOFT ORD .......evvvvvvvvmnnnnnnnnnnnnnnnnnnnnnnnnnnns [ennnnnnnnns [eomeeencfoni 2,800,000 [oovvennnnnnnnnnnnn. 671,496 | 239.820 ... 671,49% ... 245,425 ). .0 0. ... (270,200) |... ...0|.. 04/27/2018 ..
666807-10-2 ... [NORTHROP GRUMMAN ORD ........ccovvvvreeeininnnnnnnnnnnnnns evvnnnnnnns e 0000.265.000 o, 144,587 |, 545.610 ... 144,587 ... 126,542 |.. .0 . . 0. ....18,044 |... ...0 .. 09/23/2022 ..
713448-10-8 ... [PEPSICO ORD ........evvvvmmmmmmnmmnnnnnnninnnnnnnnnnnnnnnnns [eennmnnnnns [eomeeencfon 4,000,000 [ovnveiinnnnnnnnnnnn. 722,640 | 180.660 ... 122,640 .... 401,790 |.. .0 .. 27,800 |... 0. ...0|.. 04/23/2021 ..
717081-10-3 ... [PFIZER ORD ....ccovvvvviiiiiiiiiiiiiiiiciieeeeeccecceceeeees [evvvsnnnens [eeeeeeecfo.10,200.000 oeeeeeeeeeeeeee... 522,648 ..o 51.240 ... 522,648 ... 402,361 |.. .0 . (79,397)f... 0. ...0 .. 03/28/2022 ..
742718-10-9 ... |PROCTER & GAMBLE ORD .161.560 |.. . 409,212 |.. . 404,996 .0 .4,216 0 0.. 09/28/2022 ..
747525-10-3 ... [ QUALCOMM ORD .. .109.940 |.. 54,970 63,428 .0 .. (8,458) 0 0. 05/24/2022 ..
855244-10-9 ....|STARBUCKS ORD . ..99.200 |.. 135,904 103,167 .0 . (24,345) 0 0. 11/15/2019 ..
87612E-10-6 ... | TARGET ORD .. .149.040 |.. 527,602 |.. 396,471 .0 (216,574) 0 . (216,574) 0.. 07/01/2022 ..
802356-10-6 ... | TRACTOR SUPPLY ORD ... .224.970 |.. . 100,112 .. .. 81,602 .0 .. 18,509 0 . 18,509 0].. 07/26/2022 ..
911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD ......evvvvvevevennnnnn [emmmmmmnnns fevmmeencfoviiiiiiiiiinnnnnnn820.000 [oveeeniinnninnnnnnn. 142,549 |, 173.840 ... 142,549 . 128,622 |.. .0 . (33,210)f... 0. ...(33,210) |... ...0 .. 01/19/2021 ..
92826C-83-9 ....[VISA CL A ORD . .... 560,952 ... 422,600 |.. .0 . (24,165)]... 0. ...(24,165) |... ...0 .. 12/22/2021 ..
931142-10-3 ... [ WALMART ORD ... .... 329,662 .... 301,767 |.. .0 0. ....(6,743) |... ...0 .. 12/29/2021 ..
969904-10-1 ... [WILLIAMS SONOMA ORD . ...33,901 .. 34,164 |.. .0 .0 .(263) |... ...0|.. 12/19/2022 ..
99B002-51-9 ....[FEDERAL HOME LOAN BANK OF BOSTON .. O | . 298,200 . 298,200 |.. .0 . .0, 0 ... ...0].. 12/22/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 14,986,689 XXX 14,986,689 9,931,286 12,713 308,948 0 (113,885)| 0 (113,885) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 14,986,689 XXX 14,986,689 9,931,286 12,713 308,948 0 (113,885)| 0 (113,885) 0 XXX XXX
922042-74-2 ....|VANGUARD T WLDSTK ETF ....eevvvrreiiiiniieninniennennnnns [ ernnnnnnnns fevveeencfoini 36,682.000 [...ovvvnennnnnnnns 3,161,622 |......... 86.190 |.....ooeeeenns 3,161,622 |..ccceeeeeennns 3,440,772 |cevvviiiiiiiiiiiiiees [V T T [V I (279,150). e, (1) F (279,150) [evvveeeeiiiiiiniennns 0. 08/17/2022 ..{...... ......

922908-36-3 ... | VANGUARD 500 IDX ETF ....ovvveeeeviinieeeeeiiiiiinnnes feveennnnnse fevennsiiiiie 5,396.000 ...cvvreiinnnnn 1,895,831 [........ 351.340 J...cvveennnn. 1,896,831 |..ovveieeennns 1,214,565 |0 [\ OO 32,088 [.eviiiiiiiiiiiiiinns 0 fooerreiinns (459,901 0o 0, (459,901) f.uvvvereeiiiiiiiannn 0)..04/17/2020 ..{...... ......
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
922908-76-9 ... [ VANGUARD TSM IDX ETF .....eueiieeernnunneeennnnnnernnns [overennnnns |oorennns]onnnnnneeeennnnnnns 4,107.000 |-evvunniieenninnnns 785,217 |........ 191.190 |oovveeinieennes 785,217 [ 838,298 [...oiiiiiiaeieiiiiennns [ 9,983 | [ (53,081)[-.. e eeeennenaeeennnns [ (53,081) f-oeeeveenmniaeennnnnns 0[.. 07/20/2022 ..|...... ......
5319999999. Subtotal - Common Stocks - Mutual Funds - Designations Assigned by
the SVO 5,842,670 XXX 5,842,670 5,493,635 0 80,246 0 (792,132) 0 (792,132) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 5,842,670 XXX 5,842,670 5,493,635 0 80,246 0 (792,132) 0 (792,132) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
65087@-10-7 ... [NEWBURY CORPORATION .....eeeeeeeeneeeeeeemmnneeeeennns [ ovvvvnnnnns | eevevend]enieeccees 1,606.000 (2,274,485)|.... (1,416.242) 889,418 (626,954) (626,954) een0]..03/31/2009 ... wenenn
990002-52-6 ... [CHARLES RIVER INSURANCE COMPANY ... PN PP, 2,500.000 [...ccvvunnnnnnnns 8,069,878 |..... 3,227.951 . , 1,757,698 . 600,000 5 (759,305) (759,305) ...0].. 08/21/2002 .| .ceuun ..enen
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 5,795,304 XXX 5,795,304 2,647,116 500,000 600,000 0 (1,386, 259) 0 (1,386, 259) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 5,795,394 XXX 5,795,394 2,647,116 500,000 600,000 0 (1,386,259) 0 (1,386,259) 0 XXX XXX
5989999999 - Total Common Stocks 26,624,752 XXX 26,624,752 18,072,037 512,713 989, 194 0 (2,292,276) 0 (2,292,276) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 26,624,752 XXX 26,624,752 18,072,037 512,713 989, 194 0 (2,292,276) 0 (2,292,276) 0 XXX XXX

Line

coocooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
361790-L0-9 ......... G2 MA7535 - RMBS .|....07/13/2022 ... [NOMURA SECS ... 227,634 |.. ... 239,261 |..
91282C-DN-8 ......... UNITED STATES TREASLRY ... . |--.-01/04/2022 ... | GOLDVAN .. ... 219,727 .. ....280,000 |..
912820-DS-7 ......... UNITED STATES TREASURY ... iiiiuuuuniiiiiiuuiiiiiiiiisisstiuuis s s s ceesaieesetesuassesseesnnnsessesssnnsseseessnnssens | anneeseessnnnnees ...02/08/2022 ... [ JP MORGAN SECURITIES INC. ...uuiiiiiuuuuniiiiuununiiriiussnsssiinssnssssssssssssssssnssnnsssssrnsnnssssrssssnnssssrnns |oessnnssessesnnnnseesessnnnsesseess |onnnseeseessnnneeereennns 716,164 [..oooiiiniiiiiiiiiinnns 725,000
0109999999. Subtotal - Bonds - U.S. Governments 1,223,525 1,244,261
3130AE-S6-8 .........|FEDERAL HOME LOAN BANKS .|-...09/16/2022 ... [WELLS FARGO SECURITIES, LLC .. ..
3133EN-3P-3 ......... | FEDERAL FARM CREDIT BANKS FUNDING CORP . o |--..12/14/2022 ... |TD SECURITIES (USA) LLC .... 153,689 |.. . .
3140XJ-CJ-0 ......... FN FS2772 - RMBS ... ...09/06/2022 ... [BOFA SECURITIES, INC .. ... 705,239 |.. ....789,631 |..
3140XJ-LV-3 ......... FN FS3039 - RMBS ... . | PERSHING LLC ... 189,774 |.. .... 199,663 |..
3140XJ-S3-8 ......... FN FS3237 = RMBS ....oviiiiiiiiieiiiiiiinnnns . .| AMHERST PIERPONT SECURITIES .. ....571,875 |.. ....600,000 |..
928075-JT-8 .........[VIRGINIA PORT AUTH COMWLTH PORT FD REV . ...08/21/2022 ... [ JP MORGAN SECLRITIES INC. ..... ....293,310 |.. ....250,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,987,033 2,064,294
00119E-AA-5 .........[AGL 23 A - CDO ....11/02/2022 ... |BARCLAYS CAPITAL INC. .... ....500,000 |..
06418B-AE-8 . .| BANK OF NOVA SCOTIA C ....03/07/2022 ... |SCOTIA MCLEOD (USA) INC . .500,000 .
06760D-AA-6 BABSN 221 A1 - CDO ... C... ....03/18/2022 ... |CITIGROUP GLOBAL MARKETS INC. .. ....500,000 |.. ....500,000 |..
07355T-AU-6 BEECHWOOD PARK CLO, LTD. - CDO C ....02/14/2022 ... | GOLDMAN ....500,000 |.. ...500,000 |..
084664-DA-6 . .| BERKSHIRE HATHAWAY FINANCE CORP . ...03/07/2022 ... [MLPFS INC FIXED INCOME . 199,850
12567M-AL-5 . ..|CIFC 222 A2 - CDO ........ ....02/18/2022 ... |RBC CAPITAL MARKETS ...... .500,000
14318J-AA-4 . ..| CGMS 2022-1 A1 - CDO . ....08/15/2022 ... |CITIGROUP GLOBAL MARKETS INC. .500,000
14688D-AD-3 . ..| CRUNA 2022-P1 A4 - ABS . ...04/05/2022 ... |DEUTSCHE BANK SECURITIES, INC. 197,721
26248A-AA-2 . ..| DRSLF 98 A - CDO ....02/03/2022 ... | GOLDMAN ...evveneeeiinnnns .500,000
38136R-AC-1 . ..|GLM 14 A - CDO ... ....06/14/2022 ... [MLPFS INC FIXED INCOME . 475,000
55953Y-AA-4 . .| MAGNE 33 A - CDO ... ...05/23/2022 ... NOMURA SECS .............. .500,000

58980V-2E-3 . ..|MET TOWER GLOBAL FUNDING .
64135D-AA-3 ......... NEUB 47 A - CDO
78016E-YV-3 ......... ROYAL BANK OF CANADA .
78355H-KU-2 . ..|RYDER SYSTEM INC ...
B1124N-AA-8 ......... SCUL 30 A1 - CDO ...

...06/06/2022 ...
....00/19/2022 ...
....01/12/2022 ...
...06/10/2022 ...
....06/19/2022 ...
...04/27/2022 ...

JP MORGAN SECURITIES INC.
SG AMERICAS SECURITIES, LLC ..
RBC CAPITAL MARKETS .
Various
JP MORGAN CLEARING CORP . .
BNP PARIBAS SECURITIES BOND ........eeeeiesiiiiseiie et a e s s e e s e e e e s s einnneaeas

. 449,559

.100,074

e 500,000

....490,015 |..
...999,340 |..

...500,000 |..

500,000 |..
000,000 |..

87169J-AC6 ......... SYMP 33 A = D0 ...eeeeeeususessssisssessesesisesesssssssssesssssessessssssesssssssssnnnsssnsssnsssssssssssnsssssssssssnssnne |Qooeveeeennennns |oae.04/27/2022 ... [BNP_PARIBAS SECURITIES BOND ....uuiiiiiiiiiiiiiiiiiiii i e s e e e e e s e s s s s s e s esseseeeees [oanuessssssssssssssssesennnssannnes

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,911,565 7,925,000 3,700
2509999997. Total - Bonds - Part 3 11,122,123 11,233,555 9,901
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 11,122,123 11,233,555 9,901

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

134429-109 ......... CAMPBELL SOUP ORD .. ....07/15/2022 ... |Paine Webber .... ... 1,505.000 |..

149123-10-1 ......... CATERPILLAR ORD ....03/28/2022 ... |Paine Webber .... 160.000 |..

166764-10-0 ......... CHEVRON ORD ... ....05/09/2022 ... |Paine Webber .... ... 1,755.000 |..

189054-10-9 ......... CLOROX ORD ....03/28/2022 ... |Paine Vebber ....

194162-10-3 ........ COLGATE PALMOLIVE ORD .. ....03/28/2022 ... |Paine Webber ....

244199-10-5 ......... DEERE ORD ....07/01/2022 ... Paine Webber .... ..

300400-10-8 ......... EVERSOURCE ENERGY ORD ... ....10/11/2022 ... Paine Webber .... ....3,510.000 |..

30231G-10-2 ......... EXXON MOBIL ORD ....05/09/2022 ... Paine Webber .... 770.000 |..

381416-10-4 ......... GOLDMAN SACHS GROUP ORD ....08/01/2022 ... Paine Webber .... ....370.000 |..

437076-10-2 .........|HOVE DEPOT ORD ............ ....05/09/2022 ... Paine Webber . ..80.000 [..

438516-106 .........|HONEYWELL INTERNATIONAL ORD . ....02/25/2022 ... |Paine Webber . .. 45.000 |..

576360-10-4 ......... [ MASTERCARD CL A ORD ..... ....00/22/2022 ... |Paine Webber . .915.000 |..

666807-10-2 ......... NORTHROP GRUMMAN ORD ... ....00/23/2022 ... |Paine Webber .... ....285.000 |.. ... 136,003 |..
717081-10-3 ......... PFIZER ORD o [+-08/28/2002 ... |PAING WEDDET ....veuveieeeririetiieteieteieteee ettt eene s ssene e snenesnenesnenennenens fonnenenneenneenneneneeres 85,000 [ooiiiiiiiiiie s 2,392 |..
742718-10-9 ......... PROCTER & GAMBLE ORD . ....00/28/2022 ... |Paine Webber .... ... 404,99 |..
747525-10-3 ......... QUALCOMM ORD ... ....05/24/2022 ... |Paine Webber .... .. 135,102 |..
87616106 ......... TARGET ORD ....07/01/2022 ... |Paine Webber .... ..119,288 |..
892356-10-6 ......... TRACTOR SUPPLY ORD ... ....07/26/2022 ... |Paine Webber .... . ..

969904-10-1 ......... WILLIAMS SONOMA ORD .. ....12/19/2022 ... |Paine Webber .... ....295.000 |..

99B002-51-9 ......... FEDERAL HOME LOAN BANK OF BOSTON .....testuseseusssenessensssenessentasanessesesnanessasensanensssenssnenssnensssensnses | eorenessesensane 10 12/22/2022 .. [N PrOVIGRA . veuteutstentstesist et et ettt ettt st e st et st et st ene st et st ene st ebe st et et et et sbentsbenesbenesneresnenes |onsabenesbenesrenennens 1,660.000 |vveneiieiiieiiiaienas 166,000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 2,319,308
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
922042-74-2 ......... VANGUARD T WLDSTK ETF ....08/17/2022 ... |Merrill Lynch 36,682.000 [...oeevvvvenniiiiinnnnn 3,440,772
922908-76-9 ......... VANGUARD TSM IDX ETF e e .. 07/20/2022 ... [Merrill LYNCN . ...iiiiisi i e iiett e e et ieet s e e e eenne s s s e erennasseeennnanseeeennnanseernnnnnseeennnnnnaaeeennnnnnsees |srnnnnseerennnnnseeeees 4,107.000 f..oooiimiiiiiiiiiiinnnns 838,298
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

4,279,070

5989999997. Total - Common Stocks - Part 3

6,598,378

5989999998. Total - Common Stocks - Part 5

2,772,865

5989999999. Total - Common Stocks

9,371,243

5999999999. Total - Preferred and Common Stocks

9,371,243

6009999999 - Totals

20,493,366
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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
36179U-GB-2 .. | G2 MA5594 - RMBS .... ..12/01/2022 . | Paydown ... ... 43,075 |... 42,019 |.. 0 .0 N R ..11/20/2048 .
361790-LQ-9 .. | G2 MA7535 - RMBS ... ..12/01/2022 .| Paydown ... . . . . .0 L0 0 .0 ..08/20/2051 .
912828-SF-8 .. |UNITED STATES TREASURY .. ..02/156/2022 . |Maturity @ 100.00 .350 000 |.. .353 295 |.. . 350,062 L0 0 .0 ..02/15/2022 .
912828-XG-0 .. |UNITED STATES TREASURY .....eeiiiivemnnnrieeennns | onneens ..06/30/2022 . | Maturity @ 100.00 ... 475,000 ... 475,557 . 475,043 |.. ... 0].. . .0 .. .. 0. ..06/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 879,813 882,269 867,124 0 879,813 0 0 XXX
13034P-YU-5 ...| CALIFORNIA HSG FIN AGY REV ...ccovveneieeennnns [ eeeeee ..08/01/2022 .|Call @ 100.00 ... 600,000 ....600,000 0. .... 600,000 |.... 0. 0. ..02/01/2026 .
249182-GC-4 ...|DENVER COLO CITY & CNTY ARPT REV . ..11/15/2022 .| Call @ 100.00 .500,000 |.. .602,200 |.. L0 . 500,000 |. 0 .0 ..11/15/2028 .
3128MC-CD-5 ...|FH G13468 - RMBS ... ..12/01/2022 .| Paydown . L0 03,250 | 0 .0 ..03/01/2024 .
3128MF-KW-7 .. | FH G16409 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/01/2033 .
3128MJ-4V-9 .. | FH G08835 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..09/01/2048 .
3128MJ-QR-4 ...|FH G08463 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..10/01/2041 .
3128MJ-SY-7 .. | FH G08534 - RIBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..06/01/2043 .
3128MJ-T6-7 .. | FH G08572 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..02/01/2044 .
3128MJ-UK-4 .. | FH G08585 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..05/01/2044 .
3128MJ-US-7 .. | FH G08592 - RIBS ... ..12/01/2022 . | Paydown ... 0 .0 0. ..06/01/2044 .
3128MJ-UV-0 .. | FH G08595 - RIBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..07/01/2044 .
3128MJ-UX-6 .. | FH G08597 - RMBS . ..12/01/2022 . | Paydown . L0 0 .0 ..07/01/2044 .
3128MJ-UZ-1 .. | FH G08599 - RMBS . ..12/01/2022 .| Paydown . L0 0 .0 ..08/01/2044 .
3128MJ-26-0 .. | FH G0B764 - RVBS . ..12/01/2022 . | Paydown . L0 0 .0 ..06/01/2047 .
3128PP-UF-8 .. |FH J10582 - RIBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..09/01/2024 .
3132DI-AG-8 .. | FH SD8107 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..11/01/2050 .
3132GE-VT-4 .. |FH Q01526 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..06/01/2041 .
3132GR-VR-9 ...|FH Q06624 - RIBS .... ..12/01/2022 . | Paydown ... 0 .0 L0 ..03/01/2042 .
31320G-Jo-1 .. | FH Q42970 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. 0. ..09/01/2046 .
3132XS-EH-9 ...|FH Q50135 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 L0 ..08/01/2047 .
3132XU-V3-6 .. |FH 052433 - RIBS .... ..12/01/2022 .| Paydown ... 0. 0. 0. ..11/01/2047 .
31335A-AZ-1 .. | FH G60024 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..06/01/2043 .
31339S-E2-7 ...|FH QA2853 - RMBS . ..12/01/2022 .| Paydown . L0 0 .0 ..09/01/2049 .
3133KJ-4H-2 ...|FH RA3524 - RMBS . ..12/01/2022 . | Paydown . L0 0 .0 ..09/01/2050 .
3133L8-U5-2 ...|FH RC2404 - RMBS . ..12/01/2022 .| Paydown . L0 0 .0 ..01/01/2037 .
31346Y-GG-2 .. | FH QA4699 - RMBS . ..12/01/2022 . | Paydown . L0 0 .0 ..11/01/2049 .
3137AG-BH-2 .. | FHR 3945 BJ - CMO/RVBS ..04/15/2022 .| Paydown . L0 0 .0 ..03/15/2026 .
3138A6-AK-6 .. | FN AH4509 - RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/01/2026 .
3138AN-RE-5 .. |FN A18584 - RBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..09/01/2042 .
3138LT-UX-4 .. |FN A03297 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 L0 ..09/01/2042 .
3138LU-3Y-9 .. |FN A04414 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. 0. ..08/01/2042 .
3138M6-MD-6 .. |FN AP3055 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 L0 ..09/01/2042 .
3138M7-3Z-6 .. |FN AP4415 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. 0. ..09/01/2042 .
3138M7-G4-1 .. |FN AP3818 - RMBS . ..12/01/2022 . | Paydown . L0 0 .0 ..09/01/2042 .
3138M9-27-9 .. |FN AP6165 - RMBS . ..12/01/2022 .| Paydown . L0 0 .0 ..09/01/2042 .
3138MA-CR-7 .. | FN AP6379 - RIBS . ..12/01/2022 . | Paydown . L0 0 .0 ..09/01/2042 .
3138IWH-XU-1 .. | FN AS7890 - RMBS . ..12/01/2022 .| Paydown . L0 . 0 .0 ..09/01/2046 .
3140EU-HZ-5 .. | FN BC0247 - RMBS . ..12/01/2022 . | Paydown . L0 .(1,075) 0 .0 ..02/01/2046 .
3140EU-JE-0 .. | FN BC0260 - RMBS ... ..12/01/2022 .| Paydown ... 0. . (1,185) ... 0. 0. ..02/01/2031 .
3140FE-6B-5 .. | FN BD7165 - RMBS ... ..12/01/2022 . | Paydown ... 0 ... (492) ... .0 0. ..04/01/2047 .
3140HV-2D-5 ...|FN BK7971 - RMBS .... ..12/01/2022 .| Paydown ... 0. .. (278) ... 0. 0. ..11/01/2028 .
3140J9-AR-2 ...|FN BM4515 = RMBS .....ovviiviiiiiiiiiiiiiinieeins [ s ..12/01/2022 . | Paydown ... 0 . .0 L0 ..10/01/2028 .
3140JA-DV-7 .. | FN BM5515 = RMBS .....eieeeeeeeieieceniieeeeens [ ..12/01/2022 .| Paydown ... 0. ..(2,708) ... 0. 0. ..02/01/2029 .
3140JX-RN-0 .. |FN B03192 = RMBS .......oovvvivvvnniiiiiininniinns | oneens ..12/01/2022 . | Paydown 0 [0 0 ..10/01/2049 .
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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
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Current Total Foreign Bond
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Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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3140KE-GE-2 .. | FN BP6496 - RIBS ... ..12/01/2022 . | Paydown ... ....28,801 [... .. 28,801 ...29,999 |.. 0 .. (1,198) |... .0 ..07/01/2035 .
3140L0-EX-1 .. | FN BR1949 - RMBS . ..12/01/2022 .| Paydown . . 23,971 24,720 L0 (749) 0 ..02/01/2051 .
3140X4-HU-3 ...|FN FM1142 - RMBS . ..12/01/2022 . | Paydown . .21,388 21,750 L0 (361) 0 ..06/01/2049 .
3140X7-VWV-8 .. | FN FM4227 - RIBS . ..12/01/2022 .| Paydown . 73,613 77,750 L0 .(4,137) 0 ..09/01/2050 .
3140X8-A7-2 .. |FN FM4529 - RMBS .... ..12/01/2022 . | Paydown ... 19,1721 .. 20,206 |.. 0 < (1,034) ... .0 ..10/01/2050 .
3140X8-P9-2 .. | FN FM4947 - RIBS ... ..12/01/2022 .| Paydown ... ...32,284 |... .. 33,546 |.. 0. . (1,261) ... 0. ..12/01/2050 .
3140X8-29-1 .. | FN FM5267 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 ..12/01/2050 .
3140XJ-CJ-0 .. |FN FS2772 - RIBS ... ..12/01/2022 .| Paydown ... 0. 0. ..02/01/2051 .
3140XJ-LV-3 .. |FN FS3039 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..10/01/2052 .
3140XJ-S3-8 .. | FN FS3237 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..02/01/2050 .
31417K-TX-5 .. |FN AC1465 - RIBS .... ..12/01/2022 . | Paydown ... 0 .0 ..09/01/2024 .
31418B-TW-6 .. | FN MA2364 - RIBS .... ..12/01/2022 .| Paydown ... . 0. 0. ..08/01/2025 .
31418C-2K-9 .. | FN MA3477 - RMBS . ..12/01/2022 . | Paydown . 31,481 L0 0 ..09/01/2028 .
31418C-EE-0 .. | FN MA2832 - RIBS . ..12/01/2022 .| Paydown . 83,078 L0 0 ..12/01/2036 .
31418C-XQ-2 .. | FN MA3386 - RMBS . ..12/01/2022 . | Paydown . 25,793 L0 0 ..06/01/2048 .
31418D-4G-4 .. | FN MA4422 - RMBS ... ..12/01/2022 .| Paydown ... .. 31,494 |.. 0. 0. ..09/01/2041 .
31418D-KW-1 .. | FN MA3908 - RMBS ... ..12/01/2022 . | Paydown ... .. 57,580 |.. 0 .0 ..01/01/2050 .
31418D-MC-3 .. | FN MA3954 - RMBS .. . ..12/01/2022 . | Paydown .. . . 18,980 |.. ceen 0] 0. ..03/01/2030 .
67756A-3F-7 .. | OHIO ST HIGHER EDL FAC COMMN REV ......ccvvunns | vnnnnns ..01/01/2022 .| Call @ 100 00 ............................................. 400 000 400 000 fooiiiiiinnnnnnns 0 0 ..01/01/2028 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,915,184 2,915,183 3,083,945 2,937,579 0 (52,690) 0 (52,690) 0 2,915,183 0 XXX
025880-AB-4 .. | AMXCA 2019-1 A - ABS . ..03/156/2022 .| Various .... 280,000 .... 280,667 0 .0 . 280,000 |.... .0 ..10/15/2024 .
064159-JG-2 .. | BANK OF NOVA SCOTIA ... ..03/07/2022 . |Maturity @ 100.00 ... 500,000 .. 499,095 0. ..0.......... 500,000 {.... 0. ..08/07/2022 .
126650-BC-3 .. | CVSPAS 5 CTF - CMBS ... ..05/10/2022 . | Paydown ... 0 .0 ...26,483 |.... .0 ..01/10/2028 .
126650-BC-3 .. | CVSPAS 5 CTF - CMBS ... ..12/10/2022 .| Paydown ... L0 .0 ...38,181 |. 0 ..01/10/2028 .
13645R-AP-9 ...| CANADIAN PACIFIC RAILWAY CO . N ..01/156/2022 . |Maturity @ 100.00 .. . 0 .0 . 150,000 |.... .0 ..01/15/2022 .
151020-AR-5 .. | CELGENE CORP .......eeeerrmmnieeeemmnnneeeernnnaees [ eeeeene ..08/15/2022 . |Maturity @ 100.00 .. ... 350,000 .... 349,052 0. .0 0. ..08/15/2022 .
166764-AB-6 .. | CHEVRON CORP . ..09/05/2022 .| Call @ 100.00 . 525,000 |.. . 498,845 |.. L0 .0 0 .. 12/05/2022 .
21685-DD-6 .. | COOPERAT IEVE RABOBANK UA .. .|C. ..02/08/2022 . |Maturity @ 100.00 .. ... 400,000 .. 399,956 0. .0 0. ..02/08/2022 .
225410-4C-3 ...| CSFB 2003-29 6A1 - CMO/RMBS ......coevvvvvnnnnes | ennnns ..11/01/2022 .| Paydown ... 0 .0 .0 .. 12/25/2033 .
438141I-AC-9 .. |HAROT 2019-1 A3 - ABS . ..06/21/2022 .| Paydown ... 0. .0 0. ..03/20/2023 .
45866F-AA-2 .. | INTERCONT INENTAL EXCHANGE INC .....oovvvvvvvvnnn]ennns ..06/13/2022 .| Call @ 101.60 0 . .0 .0 ..10/15/2023 .
585055-BS-4 ...| MEDTRONIC INC ..06/01/2022 .|Call @ 101.67 .. 265,000 ... 217,330 0. (533) .0 0. ..03/15/2025 .
MARKETAXESS CORPORAT ION
59156R-BB-3 .. |METLIFE INC .... ..06/06/2022 . ... 250,000 ....271,768 0. ..(1,089)f... .0 0. ..09/15/2023 .
594918-BA-1 .. | MICROSOFT CORP . ..01/12/2022 .| Call @ 100.00 .. .... 379,000 ... 378,344 0 .0 .0 ..02/12/2022 .
67021C-AG-2 .. |NSTAR ELECTRIC CO ... . ..10/15/2022 . |Maturity @ 100.00 .. ... 350,000 ... 339,721 0. .0 0. ..10/15/2022 .
78012K-ZG-5 .. | ROYAL BANK OF CANADA A ..01/12/2022 .| Morgan Stanley .... 500,000 .... 499,885 0. . .0 . .. 0. ..02/01/2022 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 4,136,986 4,126,829 4,128,129 4 136,977 0 (718) 0 (718) 0 4,132,736 0 XXX
2509999997. Total - Bonds - Part 4 7,931,982 7,921,825 8,004,344 7,941,681 0 (51,887) 0 (51,887) 0 7,927,732 0 4,250 4,250 144,914 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 7,931,982 7,921,825 8,004,344 7,941,681 0 (51,887) 0 (51,887) 0 7,927,732 0 4,250 4,250 144,914 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0 0 0 0 0
14040H-10-5 ...| CAPITAL ONE FINANCIAL ORD ......cccvvvunnvvvvennn [ eevens ..06/19/2022 . |Paine Webber .... .. 1,095.000 |... .... 129,826 . 158,874 |. L0 .(5,530)...........(5,530)|...
172967-42-4 ... | CITIGROUP ORD .. ..03/02/2022 . |Paine Webber . 3,920.000 .189,484 |.. . 236,729 0 .52,930 |. .52,930
189054-10-9 ... | CLOROX ORD ..10/10/2022 .|Paine Webber .... ...1,800.000 |... ... 189,299 .313,848 |.. .0
20030N-10-1 ... | COMCAST CL A ORD . . ..09/23/2022 . |Paine Webber .... ... 3,025.000 |... .... 126,328 . 152,248 |.. 0.
345370-86-0 ... | FORD MOTOR ORD ......cceevniiiiivnnnnniniiinnnnnens | oneeeas ..01/20/2022 .| Paine Webber .... ..6,715.000 |... .. 133,400 . 139,471 |.. .. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain [ Received tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
609207-10-5 ... | MONDELEZ INTERNATIONAL CL A ORD .... ..01/28/2022 . |Paine Vebber .. 1,800.000 |.... L0 .. 107,736 |...

666807-10-2 ... NORTHROP GRUMMAN ORD

....... ..12/28/2022 . |Paine Webber ..

....... 9,550 |...

747525-10-3 ... | QUALCOMM ORD ..09/28/2022 . [Paine Webber .............|oeeiiiinnn865.000 |ooeeeeeiinnn87,080 fvvvvvvvvnnnnnnnnnnnns o 71674 [0 e 0 i 0 et O e 0 i 0 e T1674 |0 (4,644)[........... (4,644)

854502-10-1 ... | STANLEY BLACK AND DECKER ORD . ..02/18/2022 . | Paine Webber .. .(5,303) | . (16,518)|......... (16,518)|.

88579Y-10-1 ... 3M ORD ..eevvviiiiiiiiiiiiiiiieeeeeeee [ e ..07/01/2022 . | Paine lWebber .. (26,751 ol 0 577,191 0 (108,064)|........ (108,064)

911312-10-6 ...|UNITED PARCEL SERVICE CL B ORD ........ccoeeees [ oennnn ..05/09/2022 . |Paine Webber .. ...(71,645) .. RN | R 48,916 |........... 48,916

931142-10-3 ... | WALMART ORD ..07/26/2022 . | Paine llebber . L (92,544) | 0]. L 178,750 |oveviiiiiin 0 e 49,510 |...oeueees 49,510
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unafflllated) Publlcly

Traded 1,980, 152 XXX 1,930, 109 2,289,581 (440,696) 0 0 (440,696) 0 1,930,109 0 50,043 50,043 24,830 XXX
464288-24-0 ... | ISHARES:MSCI ACHI XUS ..ovvvvvviiiiiiiiiiiiiiieis [ oo ..08/17/2022 . [Merrill Lynch ........cooi]eennns 36,745.000 |......... 1,718,157 | [ 2,09,799 |.......... 2,043,022 |........... X P (1 PO (VN F 53,777 |oveeeeeieieees 0 ... 2,096,799 [oeeeinininnnnne 0. (378,642)|........ (378,642)[..ccvvvnnnnen 33,912 | s
JANE STREET FINANCIAL

922908-36-3 ... | VANGUARD 500 IDX ETF ......cceeveeiiiiiiieeieeeess [ oo ..02/18/2022 . [LIMITED . ... 2,849.000 |......... 1,139,931 |... .635,175 |......... 1,243,788 |........ (608,613)|.. .0 .. .. 0. . .. 635,175 |... 504,756 |......... 504,756
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not ASS|gned by the SVO 2,858,088 XXX 2,731,974 3,286,810 (554,836) 0 0 (554,836) 0 2,731,974 0 126,114 126,114 33,912 XXX
5989999997. Total - Common Stocks - Part 4 4,838,240 XXX 4,662,083 5,576,391 (995,532) 0 0 (995,532) 0 4,662,083 0 176,157 176,157 58,742 XXX
5989999998. Total - Common Stocks - Part 5 2,634,738 XXX 2,772,865 0 0 0 0 0 0 2,772,865 0 (138, 127) (138, 127), 18,551 XXX
5989999999. Total - Common Stocks 7,472,979 XXX 7,434,948 5,576,391 (995,532) 0 0 (995,532) 0 7,434,948 0 38,030 38,030 77,293 XXX
5999999999. Total - Preferred and Common Stocks 7,472,979 XXX 7,434,948 5,576,391 (995,532) 0 0 (99,532) 0 7,434,948 0 38,030 38,030 77,293 XXX
6009999999 - Totals 15,404,961 XXX 15,529,292 13,518,071 (995,532) (51,887). 0 (1,047,419) 0 15,362, 680 0 42,281 42,281 222,208 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
00206R-10-2 .. [AT&T ORD ..cevvvnniiiiiiniiieiiiiineeeccinnnn | eneenes oo 05/05/2022 .|Paine Webber ... .. [..09/01/2022 . [Paine Webber ... ...6,585.000 |......... 130,815 L0 L0 0 .. (15,584)[. .0
086516-10-1 .. [BEST BUY ORD ...ceevveeeeeeeennineeeeennies [ eevnenn ..01/20/2022 .|Paine Webber ... . |--03/07/2022 . |Paine lebber ... ..1,280.000 |......... 127,116 0. 0. J VI NN | I AU 1 I, 6,407 |. ...0
20030N-10-1 .. [ COMCAST CL A ORD ....vvvvvvvvnniieviinnnnes [ eevnnnn .03/28/2022 .|Paine Webber ... . |..09/23/2022 . [Paine lWebber ... 175.000 |............8,198 L0 L0 0. ....(2,658)[. .0
297602-10-4 .. [ETHAN ALLEN INTERIORS ORD . ..02/18/2022 .|Paine Webber ... . |--06/21/2022 . |Paine lebber ... ...6,165.000 |......... 152,094 0. 0. 0. ...(24,985)). ...0
345370-86-0 .. FORD MOTOR ORD .... ..09/01/2022 .|Paine Webber ... ..12/19/2022 .|Paine Webber ... .. 14,420.000 |......... 241,558 L0 L0 0. ...(42,450) (. .0
458140-10-0 .. [ INTEL ORD .......... .02/18/2022 .|Paine Webber 05/05/2022 . |Paine Webber 2,910.000 . 130,471 |.. 0 L0 .0 L(1,211)f. 0
828806-10-9 .. [ SIMON PROP GRP REIT ORD . .06/15/2022 .|Paine Webber 07/29/2022 .|Paine Webber 1,355.000 0 L0 .0 15,823 |. 0
892356-10-6 .. [ TRACTOR SUPPLY ORD . |....ee. |-.04/06/2022 . |Paine Webber ... ... |--05/09/2022 . [Paine lWebber ... 275.000 J.eennnnes .0, .. 0. ...0].. ....(7,099)]. ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 983,954 0 0 0 (71,756) 0
464288-24-0 .. [ ISHARES:MSCI ACWI XUS ... ..01/20/2022 .|CitiGroup .... ..08/17/2022 .|Merrill Lynch ...ccooveees Jovvmnnnnnnees 894.000 |...........49,885 |........... 0. 0. 0. ....(8,083)]. ...0
922908-76-9 .. [ VANGUARD TSM IDX ETF .. . ..02/18/2022 .| CitiGroup .... ..08/17/2022 . |Merrill Lynch ......ccouunn |ooee .. 7,842.000 |.......1,739,025 |....... 1,680,737 |......... 1,739,025 |.... 0. 0. .0 (58,288) (58,288)]. .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,788,911 1,722,540 1,788,911 0 0 0 0 0 0 (66,371) (66,371) 0
5989999998. Total - Common Stocks 2,772,865 2,634,738 2,772,865 0 0 0 0 0 0 (138,127) (138,127) 0
5999999999. Total - Preferred and Common Stocks 2,772,865 2,634,738 2,772,865 0 0 0 0 0 0 (138,127) (138,127) 0
6009999999 - Totals 2,772,865 2,634,738 2,772,865 0 0 0 0 0 0 (138,127) (138,127) 18,551 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
99002-52-6 ........... CHARLES RIVER INSURANCE
COMPANY ...ttt snen e snenesnenesnenesneesnsneness | |oiiiiiiie cersesrens frrseesrsiens rsresrsreiens |oresesresnsiensnsnsnes foosnsnensnsnananeens 8,069,878 [....ooiiiiiiiiiiiiiiiiiiiies | | [
1199999. Subtotal - Common Stock - U.S. P&C Insurer 8,069,878 0 0 XXX XXX
650876-10-7 ........... e T | [ | | (2,274,485) |1+ [ [ foasesnssns s
1799999. Subtotal - Common Stock - Other Affiliates (2,274,485) 0 0 XXX XXX
1899999. Total Common Stocks 5,795,393 0 0 XXX XXX

1999999 - Totals

5,795,393

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CcusIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

813

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CALL APPLE INC 01 23 @
{00000 R IR R OTC i eeeeeeeri s . 05/11/2022 |. 01/20/2023 |.............. 58 |....... 1,160,000 |............ 200.0 |ouveenererennnn O freeinn (16,006)]..eeceveeeinen O v (B8 e o (B8] 15,948 o O e O e O [ O e[ s
CALL CATERPILLAR INC
0123 @ 250,000 .eocoe | coeveeeniereesireeniieeen | ereeenreennes e OTC vevvveeriiiiesiee evreesereeseeesnneees . 06/16/2022 |. 01/20/2023 250.0 |oveeeriveenne 0 foerneenn (2,315) e O e (1,125)] e o (1,125) e 1,990 | O [ O e O e O e | e
CALL AMER EXPRESS CO
0623 @ 200.000 ..oee. | ceveernineenirreenieenn | ereenreeennes [eeesrrrennieeens [OTC wiiiiiiiii e . 06/28/2022 |. 06/16/2023 |.... 102000 fereiiieriiiens O [ (4,045)] e O | (980)] e Joeeeeeiees (980)|eeieeene 3,065 [ O o O o O e O e | e
CALL PEPSICO INC 04 23
€ 200.000 ..eoevverein | eereeenereeeeeneeen | reeenreeenes e OTC vevvveeriiiiesiee evreesereeseeesnneees . 08/31/2022 |. 04/21/2023 200.0 |ovveerevveenne 0 foerieeenn (9,008 O v (8,480)] e v (8,480)] e 2,528 | 0 [ O e O e O e | e
CALL CAMPBELL SOUP CO
0123 @ 55.000 .eevvunn | eeeeeeemnnneeeeeennieees | eveeeeeeeeiees [ e OTC i eeeeeeeri s . 09/22/2022 |.01/20/2023 |.............. L] O 83| [UN 1< PO Ofeirnes [ V55) Ofeeeens (2,925)] ccevneenns foriinnns (2,925)..00vveene (1,800)[.ccvvvennnnnns [ [V R [ [V [
CALL COLGATE PALMOLVE|
€ 0523 @85.000 ... | oveeeeennnnneeeeeniiieees | evieeeeeeenninn [ e OTC i eeeeeeeri s . 09/22/2022 |. 05/19/2023 |.............. A 604............ 0.085 [cevunniiiinnnnns (U R (12,638)[....ccvvvnnnnnns Ofeeeens (9,869)] .vvveevnee Joernrennn (9,869)........... 2,769 |oueniiiinnnnns [ [V R [ [V [
CALL KEURIG DR PEPPER
IN 01 23 @ 39.000 .... 0TC vovvveeieieeees . |- 09/29/2022 |.01/20/2023 |.............. L I 1,404(......cconnnnn 0.39 | Ofeirnes [25::510)) R Ofiiiiinnnns [QE:(0)) SRR R (180)]....cevnnen 2,700 [oeriiiiiinnnnns [ [V R [ 0
CALL VISA INC CL A 04
238 230.000 ..ccvvunns | eeeeeeeeriieeeeeenniees | eeeeeeeeeniien [ OTC i eeeeeeeri s . 09/29/2022 |. 04/21/2023 |.............. 27 |eeeeenns (1072 (V) R 2.3 i Ofeirnes [E157/0)) R (U R QT U R (13,338).......... (4,968))...cevvennnnnn [ [V R [ [V [
CALL MCDONALDS CORP 06
23@290.000 ..ccvvunns | eeeeeeeeriieeeeeennieees | ereeeeeeeenien [ OTC i eeeeeeeri s . 11/08/2022 |. 06/16/2023 |.............. 2 6,380 [.ccccvnnnnnnns 2.9 (U R (34,099))..cunniiinnnnns (U R (12,298)] .eevvvnnnn fernnnns (12,298)f.......... 21,801 [oeiiiiiiiinnns [ [V R [ [V [
CALL BRISTOL MYERS
SQUIB 06 23 @ 82.500 | .eveeerrenuieeeernnnneee | enneeeeeennnnn [ e OTC i eeeeeeeri s . 11/10/2022 |. 06/16/2023 |.............. L1 PO 3,383 (R 7:< ) PO (U R (18,655)[....cccvvnnnnnns Ofeeeens (3,362)] cevevnnee Joevnnannn (3,362)..00unnnnn 15,293 [oveeiiiiiinnns [ [V R [ [V [
CALL LOCKHEED MARTIN
COR 06 23 @ 500.000 . | .eoeeeeevvnneeereenninees | evneeeeeeniinn [ eeeeeeeiies OTC i eeeeerrrie s . 11/14/2022 |. 06/16/2023 |.............. 17 | 8,500 [.cccivuunnnnns [TV F Of...... (41,088)[.....ccvvnnnnnne (U R (48,790) vevnneeees o (48,790)...eeeeen (7,702)] e O [ O s O [ O e | s
CALL HERSHEY CO 02 23
L5 V(0[O R IR [ [, OTC i eeeeeeeri s . 11/28/2022 |. 02/17/2023 |............... - 2,000 f.ccciiiiiinnnns 2.5 Ofeirnes [25:(0[0)) R Ofeeeens (1,080) +eneeeeeens foevennnnns (1,080)]ccvvveeee 1,720 [ O e O [ O e O | e
CALL CHEVRON CORP 01
23 @ 190.000 .eevvvees | eeeeeeeeriieeeeeeniieees | eeeeeeeeeniien [ OTC i eeeeeeeri s . 11/28/2022 |. 01/20/2023 |.............. 17 | 3,280 |cueeniiiiinnnn L R O Ofeirnes (6,630)]...cccvvnnnnnnns Ofeeeens [VIRI)) R PRI (2,159))cveeeee e 447 [ O e O e O [ O e | s
CALL BANK OF AMER CORP
06 23 @ 38.000 .. . |- 12/05/2022 |. 06/16/2023 |.... ... (6,790)]..
CALL MERCK & CO
COM 07 23 @ 120.000 . | eeuvvenrvennniennirines | evveeeeieeeis [ e OTC i eeeeerrrie s . 12/13/2022 |. 07/21/2023 |.............. UL . 9,360 |..eunieiinnnnn L D72 PO (U R (31,199))ceveiiiiinnnns (U R (34, 710) cevnneeeees o (34, 710) e (3,51 O [ O e O [ O e | s
CALL GENL MILLS INC 07|
238 92.500 ....coevvns | eeeeeeennieeeeeeiieees | e [ OTC i eeeeerrrie s . 12/14/2022 |.07/21/2023 |.............. LY 4,348 .. 0.925 |, .cvviiiinnns (U R (19,270)f.cevvvennnnns Of....... (11,163)[ .evneeeees o (11,163)]...eeeeenn 8,907 [ O e O [ O et O | e
CALL COCA COLA CO COM
08 23 @ 70.000 .....o. | ceeeeeeerniieeeeeeniiieees | eveeeeeeeenien [ OTC i eeeeeerri e . 12/20/2022 |. 08/18/2023 |............ (171 R VAR IV) R (U O (U R (15,350)).cvveeeeinnnnns (U R (17,034) .evnneeeees oo (17,034)f.......... (1,684)....ccvvnnnnnnns [ [V R [ [V [
CALL EXXON MOBIL CORP
02 23 @ 120.000 ..eeee | eoeeeevernniieeriiiiiieees | eveeeeeeeeiins [ e OTC iiiiiviiiiiiiiiie aeeeeeeiiieeeeeiniis . 12/20/2022 |. 02/17/2023 |.............. S T 6,600f....cccuunnnns 1.2 s (V)] I (6,050)f..ccceennnnnnnns (V)] I (8,415)] cevvennnee fvnnnnennn (8,415).......... (2,365)].cuuniiiinnnnns [ [ [ [ T T
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL DEERE AND CO 01
24 @ 460.000 ..eeoiern | eeeeeeieiiiiieeeiiiiiieens | eeeeeeeeeeiiins [ OTC iiiiiviiiiiiiiiis aeeeeeeiiieeeeeiniias . 12/28/2022 |. 01/19/2024 |............... [l 4,140)....ciiinnns 4.6 ], Ofiis [CETVAL) R (U]l (44,415)] ceevvnnnes o (44,415)).ccevnnnnns 1,304 [ooiiiiiiinnnnns (U] [0 (U] [ T T
0859999999. Subtotal - Written Options - Other - Call Options and Warrants 0 (291, 176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 (291, 176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (291,176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (291,176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 (291,176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 (291,176) 0 (225,171)) XXX (225,171) 66,005 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception

Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
CALL COCA COLA CO COM 02 22 @
0 Y IRETT T ETTTT P OTC wievneinininies sverecccnnaiieenne 06/18/2021 [02/18/2022 |02/17/2022 |Sale ...ovuvuven fornenenenannn 100[.......nt 600,000{..0ueunnnn 60.0f......... [QIUR<E:) O (1] IO [(5:2) FOTOUORN (V] IO [QIUEEK) [P (483).vnennnannns [V PP Ofeeenannans 3,459 [oeeniiiinans [0 P [V T,
CALL STARBUCKS CORP 04 22 @
10 P IR T T ETTT T p OTC wvevneiiinienies srererccnnainenne 09/20/2021 |04/14/2022 |01/11/2022 |Sale veuvvunenns fovnnennnnnnnns Bloweeennn 169,000]........uns 130.0 f.uuennnnnn (VVAT) FPTORRN (V] AP [(15) O (1] IO (VAT4 FETTTTT R [E:E510)) N [V PP Ofeeenannans 2,204 |eieiiiiiinn [0 P [V T,
CALL UNITED PARCEL SERVI 01
2 B2 1 I T OTC wievneinininies sverecccnnaiieenne 09/21/2021 |01/21/2022 |01/21/2022 |Expiration ... [..cecenennnnnns L] PPN 330,000 ]..cuuunnnn 220.0.cuieninnn [P25157) RN L1 P L1 (1] IO (2,362) «eveveven founnnnnnnnnns K2 P [V PP Ofeeenannans 2,362 |-iunininininnn [0 P [V T,
CALL MERCK & CO INC COM 04 22
@ 87.500 . S O I o I L[N 09/30/2021 [04/14/2022 |02/16/2022 |Sale 2 612,500 0.0 e 875 [ (U759 O e (727 O e (7,789 e | (U034 O e O 8,082 e O e O
CALL 3l €0 04 22 8 210.000 . | wevvveerenunmnnnnnnninnnnnes | eeveevnin [ eeviiiieens [ OTC ciiiiiiiiiiies eeereiiiiee e 10/04/2021 |04/14/2022 |01/31/2022 |Sale 42 809,000 [ 290.0 feiiiin (5,201 eeeeeeeeeeeeee a0 e (77O [ (5,201 e [ (3,867 O e O 4824 [ O [ O e

CALL TARGET CORP 04 22 @
270.000 ...

10/05/2021 |04/14/2022 02/09/2022 |Sale .. 729,000]..

.. (10,854)...

.. (10,854) ..

CALL DEERE

VN U [PPSR EETTTITTIITY ST ) LT TTTTTTTTT TR 10/06/2021 |03/18/2022 |02/23/2022 [Sale vuveuvuvens |ovenennanennnnnn L] FEP 360,000 |.uuuunnens 400.0 f.evunnnn [CNe511) AP (1] [C51) I (1] O [N 1 e 1< J0<  1 1  F |f  PP
CALL LOCKHEED MARTIN COR 06

2218400000 ...ueenieniennen | errereneeniniieen | [ 2 T T TTTTTTT T T 10/06/2021 |06/17/2022 105/20/2022 [Sale vuveveuvnrn |ovenenennannnns 1] SO 600,000......uuns 400.0f......... [QIURS11) (1] [LEVRE1) (1] (10,5000« vveeven fornnennnnn (3,825)cuneneninnees Ofeeneeninnees Ot (30,450) et O e O et
CALL CATERPILLAR INC 05 22 @

PV 1) R [PPSR IETITITTIITY ETTTTTITTTren )2 T TTTTTTTTT T 10/21/2021 |05/20/2022 |02/28/2022 [Sale vuvvuvuvuns |ovenennanennnnnn <] FO 75,000 evnnennen 250.0 feeunennnanns (K611 FP (1] [RL) P (1] [€£1) EXTTTTTTTY R, (25 R {1 {1 (7] P, [V P (1] IETTTTTIT T e
CALL FORD MOTOR CO COM 01 22

[T 11 R [PPSR IETITITTIITY ST ) LT TTTTTTTTT TR 11/22/2021 (01/21/2022 101/20/2022 [Sale vuveuvnvnnn |ovenenennannnnn (-7 P 167,500

CALL.WALMAHT INC 06 22 @
165.000 ...
CALL JPMORG

12/01/2021 |06/17/2022 |02/22/2022 .. 660,000]..

I 1 [P P P IETTTTITTITY IPTTPPIrIn )2 T TTTTTTTTT T 12/03/2021 |02/18/2022 |02/18/2022 252,000 |.0uennnns 180.0.eunnenns [P3vi) AN {1 {1 (1] O (2,267) cvevenensfernnnnnnns [RIRIT) N {1 (1) 2,267 [eeenenannaans [V P (1] IETTTTTIT T e
CALL AMER EXPRESS CO 04 22 @

1 R e IRTTIIT I T 2 T T TTTTTTT T T 12/13/2021 |04/14/2022 |04/04/2022 [Sale ..veveuvnen |ovenenennannnns 10f......... 190,000 ].vuevnnenns 190.0 |eunnennens (2,785 e (1] O [QH:ET1) A (1] O [C£:) FETTTPITR R (1,265))eenenanns {1 (1) L L [V P (1] IETTTTTIT T reTn
CALL MCDONALDS CORP 06 22 @

2 Y1) RN [P EETITITTIITY ETTTT I )2 T TTTTTTTTT T 12/22/2021 |06/17/2022 106/21/2022 [Sale ..veveuvnns |ovenenennannnnn P72 R 594,000|..0uunenns 270.0f..eueenns (26,620).cunennennanns {1 {1 (1] (26,620) - vvveven]onnnnnnnnnnnn LAE T P {1 (1] 26,620 |.eeuinnnnannnns [V P Of covnvenennnnannns
CALL HERSHEY CO 02 22 @

PV 1) U [P IETITITTIIT] EETITTIT I ) LT TTTTTTTTT TR 12/29/2021 |02/18/2022 |02/09/2022 [Sale vuveuvuvus |ovenennanennnnnn -] IR 160,000]...vneens 200.0 foeruannn VL) E (1] O [G¢221) AN (1] O (1,600) vevenvnsfornnnnnnnnnnn 320 [eeeniiaians {1 (1] (L35 701)) RN [V P (1] IETTTTTIT T e
CALL PFIZER INC 05 22 @

70.000 . 12/29/2021 |05/20/2022 |02/14/2022 .. 707,000]..

CALL GOLE

228425000 ....ooneennennen | serrnnrenninnnnnineninnnn | orin Lo, )2 T TTTTTTTTT T 01/12/2022 [02/18/2022 |01/19/2022 |Sale weeuvuvennn fornennenrnnnnnns Sleveennnn 212,500

CALL BANK OF AMER CORP 05 22

[ U [P EETTTITTIITY ST ) LT TTTTTTTTT TR 01/14/2022 [05/20/2022 |03/03/2022 |Sale .eeevuvunen feeneunanennnnnn (L) 385,000

CALL DISCOVER FINANCIAL 04 22|

IR LI/ R [P EETITITTIITY ISTTT I 2 T T TTTTTTT T T 01/14/2022 [04/14/2022 |04/18/2022 |Sale wevevuvunen ferneunanennnnnn 1] SO 217,500

CALL CAPITAL ONE FINCL C 06

P22 0 N1 R [P IETITITTIITY ETTTTTIT T )2 T TTTTTTTTT T 01/18/2022 [06/17/2022 |03/21/2022 |Sale weeevuvunen feenennenennnnnn 10f......... 185,000

CALL COMCAST CORP NEW CL 07
22 8 62.500 ...
CALL BEST BUY Cf 28
BN R e IRTIIT I T ) LT TTTTTTTTT TR 01/25/2022 [03/18/2022 |03/07/2022 |Sale weeevuvunen feenennenennnnnn 2f..iit 138,000(...uuennenn 5.0 feenenenannd (1] O [VAR111) A, [C:14) PPN (1] O (20111 PP RN {1 {1 (1) 1,228 |eeininnnnnns [V P Of covnvenennnnanens
CALL BRISTOL MYERS SQUIB 09
X I N R [P IETTTITTIITY ST ) LT TTTTTTTTT TR 01/25/2022 [09/16/2022 |06/28/2022 |Sale ..vevuvenen feeneunanennnnnn 3} 307,500 |+uuenennen 75.0 |uennennnnnnnd (1] O (4,100)......... [P728:131) (1] O [ER110) IPFP RN 1 {1 (1] RO [QER:IC1) AN [V P (1] IETTTTTIT T e
CALL HOME DEPOT INC 08 22 @
Ly (VN I TYTTTTY PP TTPTTPPPIPPPPPPIN IRTTTTTTTTTY FYTTCTeerrrss [0 TT T T TP T TP PT T PRITY 01/25/2022 [08/19/2022 |05/13/2022 |Sale wevevurenee |ovurenennnnnnens -] PP 328,000........... LAV N (V] O [C:R:1:1) [CE:) N (V] O (8,880) - vvurere]ireienninnenns [0 [0 [0 OO 8,425 ...iiunnnnn. [0 Of covvenennnanees

01/20/2022 |07/15/2022 |03/15/2022

.. 187,500]..

.. 1,230
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
CALL PEPSICO INC 07 22 @
1 e T OTC wvevneiiinienies srererccnnainenne 01/27/2022 07/15/2022 |07/15/2022 |Expiration ... [.eeeuieueuinnnn 40f.cunnens 760,000 ]..00uunennn 190.0 [eennenninnnnnnd (1] IO (9,680)...cuuennnnnnnn L N 1 [(:1:10) Y [V PP [V PP 9,680 |.eueuinnnnnns [V PP [V T,
CALL UNITED PARCEL SERVI 07
2 B T 1 I T OTC wievneinininies sverecccnnaiieenne 02/02/2022 [07/15/2022 |04/26/2022 |Sale ...oeuvuvnn ferneninnennnnnn L] PPN 375,000 |..cuuunennn 250.0 [ceueninininnnns (V] O (10,800).cuevvennnn (G125 PRI ) AP [RIUR:I0V) P A [V PP O P L P 10,635 [.ovuennninnnnnn [V PP [V T,
CALL COLGATE PALMOLIVE C 08
2 IR ) I T OTC wievneinininies sverecccnnaiieenne 02/02/2022 |08/19/2022 |03/22/2022 |Sale vuuvvuvvnns fovnnvnninnnnnnn (<] PP 54,000 ].cuiunnnens 90.0 ] uuennennennnn (1] AP [C10) R [§5:11) PN 1] AN (L]0 [ R [V PP [V P | RPN L PP [V PP [V T,
CALL COLGATE PALMOLIVE C 08
2 IR 0 I T OTC wvevneiiinienies srererccnnainenne 02/02/2022 |08/19/2022 |08/19/2022 |Expiration .... [...ccceveennnns 64]...nnnns 576,000 .uuinennnn 90.0 ] unennennennnn (1] IO [CHCk7) AN L N 1 [(:x75 PTPOI N [V PP [V PP 9,632 ceuininnnns [V PP [V T,
CALL KEURIG DR PEPPER IN 04
2 I I T OTC wvevneiiinienies srererccnnainenne 02/23/2022 [04/14/2022 |04/18/2022 |Sale ...evuvuvnn feenennanennnnnn K] IO 147,600 |.ueuennnnens A0 [ (1] IO (1,620)cuevnnnnnn (1) P 1 A [RINC700) P A [V PP [V PP 1516 [ [V PP [V T,
CALL INTEL CORP 05 22 @
L0 e IR TT T ETTT T r OTC wievneinininies sverecccnnaiieenne 02/23/2022 05/20/2022 |05/05/2022 |Sale ..vevuvuven fernennnnennnnnn 2] 145,000 |..euennnnens CIUNVN A (1] EPP (3,335)cuennnennn [:211) RSN 1 A [(R<X5) FPEERR A [V PP [V PP 3,045 |.euuiniiinninnn [V PP [V T,
CALL COCA COLA CO COM 09 22 @
(0 e IR TT T ETTTT P OTC wievneinininies sverecccnnaiieenne 02/25/2022 |09/16/2022 |06/15/2022 |Sale ..uvvuvvnns fovnnennnnnnnns 102].......et 714,000(..c0uennnnn F(UNV PO (V] O (10,317} cvenenns (V775 R 1 R (10,317 e [ [V PP [V PP Rl PO, [V PP [V T,
CALL JPMORGAN CHASE & CO 09
2 ) T OTC wvevneiiinienies srererccnnainenne 02/28/2022 |09/16/2022 |04/21/2022 |Sale vuuvvuenns fovnnennennnnnns L] PPN 270,000 ]..euuunennn 180.0 |ueninnninnnnd (1] IO [10) RO [K75) P 1} A [ARI01) P A [V PP [V PP 175 O [V PP [V T,
CALL TARGET CORP 10 22 @
10 e IR TT T T T P OTC wvevneiiinienies srererccnnainenne 03/01/2022 [10/21/2022 |05/23/2022 |Sale ...evuvuven fernennnnennnnnn 2 ceuennns 756,000 ]..cuuennnn 280.0 [ eueninininnnns (V] P (14,181)eeenennns [E03) PPN ] AR [RZ3E1) FTTTTT R [V PP O P L P 1,776 [eeveaninnnnnn [V PP [V T,
CALL WALMART INC 05 22 @
T P T T ETTT T p OTC tevveviinianins wereeeearnneaneaes 03/03/2022 05/20/2022 |05/20/2022 |Expiration ... [.eeeuveuiuennnn -7 RO 651,000+ ueuennnn 155.0 |ueneninnnnnn O et (A0 O e O e (A410) e e O e O e O e A0 | O e O]
CALL JOHNSON & JOHNSON C 10
2 | e T N ETTTTrrron OTC wruvuenrnnnnnnes  svesesesensnsaennnnns 03/07/2022 [10/21/2022 |10/24/2022 |Sale .. 2L 1 O ) 1 e T 0 ) e ) L L1 e e e (e | L N 1 O | O | PP
CALL EXXON MUB\
(111 LT T TTTTT T P ST PRI OTC tevveviinianins wereeeearnneaneaes 03/09/2022 |08/19/2022 |08/19/2022 |Expiration .... [...cceveenenns 1) IO LT 1 O 1 ) PO 1 O T ) ) L 1 [ e e (| O £ X < O | O | P PP
CALL CATERPILLAR INC 07 22 @
T I I OTC wruvuenrnnnnnnes  svesesesensnsaennnnns 03/09/2022 |07/15/2022 |06/15/2022 |Sale .. 125,000 L) P | R | PPN
CALL MERCH
L 1 I T T OTC wvevneininianies srerereccnsinnenne 03/14/2022 [10/21/2022 |10/21/2022 |Sale ..vovuvuvnn fernennnnennnnd VL] P 702,000 ucuuininnnn 90.0 ] uuennennennn (V] P (12,951)......... (32,370) e eveneennan 0 s [§75°7) PEPPRIPP R [V PP U P | (19,419)f...eennnnnnnns [V PP [V T,
CALL PFIZER INC 12 22 @
65.000 .. . 03/15/2022 [12/16/2022 |08/31/2022 |Sale 663,000 .. 14,361 ]..
CALL CHEVRON CORP 04 22 @
£ Y T T ETTTr OTC wvevneiiinienies srererccnnainenne 03/15/2022 [04/14/2022 |04/18/2022 |Sale ...ovuvenen fornvnneninnnnnns L] PPN 140,000 LV PO [0 P [V T,
03/16/2022 12/16/2022 |06/07/2022 |Sale ...ovuvuven feenennnnennnnnn Bloweeennn 156,000 ]..euuunennn LNV PN (1] IO (1,567)cuennnennn [P2201) P [V PP 1,307 [oevenininns [V PP 0
03/16/2022 [06/17/2022 |04/06/2022 |Sale ...ccuvuven ferneunnnennnns L:7] I 164,000 ..cuunnnens ANV AN (1] EPP (4,212)0nennnnn [QEET AN [V PP 2,818 [ [0 P [V T,
CALL BANK OF AVER CORP 09 22
850.000 «uuvuininiiiiiianns 03/23/2022 |09/16/2022 |04/19/2022 |Sale v.uvvuvvnns fovnnennnnnnnnns (U] SO, 350,000{..uuininnnn CIUNVN A (1] IO (8,750)......u.ut (P2251) RN [V PP 6,510 |.ceuenininnnnns [V PP 0
CALL VISA INC CL A 07 22 @
1 Y IR TT T T T OTC wvevneininianies srerereccnsinnenne 04/08/2022 [07/15/2022 |07/15/2022 |Expiration .... [.eeeuveuiuennnn 2 ceuennns 648,000]...0uuuennn UV O (V] P (11,283).ceeveiinennns L1 [ P L P 1,283 [ [0 P [V T,
CALL AMER EXPRESS CO 06 22 @
0 1 e IRETTT ) T T OTC wvevneiiinienies srererccnnainenne 04/14/2022 [06/17/2022 |06/21/2022 |Sale ...ovuvuvnn fernennnnennnnnn 10eenennnn 200,000]..cuuunennn LUUNUN (1] EPP [KIRE1) RN L N 1 [KIE11) P A [V PP [V PP I 10 PO [V PP [V T,
CALL GENL MILLS INC 01 23 @
T e IR TT T T T p OTC wvevneininianies srerereccnsinnenne 04/25/2022 [01/20/2023 |12/14/2022 |Sale ..eovuvuvnn feenennnnennnnnn LLYJ R 399,500 |.uuennnnnnn 85.0 |oeeuiniininannnd (1] IO (5,879)......... (19,035).cevnenenenna0 e (5,879) cevvennnfernnnniniins [V PP U P | [GRRE) TP [V PP [V T,
CALL DISCOVER FINANCIAL 09 22|
@ 135.000 vueurininiiiininins | wereeeeeerereiernrneeeenen | eeeeeeeen e OTC wievneinininies sverecccnnaiieenne 04/25/2022 |09/16/2022 |09/19/2022 |Sale ..uvvuvenns fovnninnennnnnns L] PPN 202,500 .cuuinnnn 135.0 fcunennnnnnnnnd (1] EPP [(::7) TN L N 1 (3,287) ceenenneivnininnnnnnns [V PP [V PP 3,287 [eerniniininns [V PP [V T,
CALL HERSHEY CO 1122 @
45T 1 e IRETT T T T OTC wvevneiiinienies srererccnnainenne 05/02/2022 [11/18/2022 |11/21/2022 |Sale ..cvuvennn forneneninnnnnns L] PPN 200,000 ]..cuuunnnn 250.0 [ceueninininnnns (1] IO [H0:T1) PN L N 1 (011 N [V PP [V PP 4,080 foeueuininninnns [V PP [V T,
CALL MICROSOFT CORP 11 22 @
5T 1 I I T T OTC wvevneininianies srerereccnsinnenne 05/02/2022 [11/18/2022 |07/08/2022 |Sale ...ovuvuven fernennnnennnnnn ] 980,000 ..uuuueenns 350.0 [.eueninininnans (V] P (14,000)....0uene (V25725 1] R [QENULY) I A [V PP [ P L P 676 [ceeeeneninnnnns [V PP [V T,
CALL PROCTER & GAMBLE CO 10
2 1 T T OTC wievneinininies sverecccnnaiieenne 05/03/2022 [10/21/2022 |05/23/2022 |Sale ..eevuvuvnn fernennnnennnnnn 19f......... 332,500 cuuininnn 175.0 fcenennnnnnennid (1] EPP (6,365)..0cuennn [Q:7ES) AP | AR [(7555) PP N [V PP [V PP 4940 (oeenninninnnns [V PP [V T,
CALL HONEYWELL INTL INC 01 23
L e IR T T P OTC wvevneiiinienies srererccnnainenne 05/05/2022 [01/20/2023 |07/06/2022 |Sale ...oeuvuven fernennnnennnnnn L] PPN 360,000]..c0uunennn UV O (1] IO (6,000).cueunnennn [WE11) P 1) A [(CHULV) PP A [V PP [V PP 5,250 |-evurnininnnnnn [V PP [V T,
CALL CLOROX CO 01 23 @
0 I T OTC wvevneininianies srerereccnsinnenne 05/09/2022 |01/20/2023 |10/10/2022 |Sale v.uvvuenns fovnnennennnnnns k-] 780,000 ]..cvuunnnn LUUNUN (V] P (12,870)...uvnenes [QIR11) P ] R (12,870) cevennne fennnnnninnns [V PP [ P L P 11,810 [eeeeeninnnnns [V PP [V T,
CALL 3M CO 07 22 @ 165.000 . | wevevuversnrnrnrnnnnnnnnnnnnn | wevnvnenen | eenvnnnnnnnns )2 T TTTTTTTTT T 05/10/2022 [07/15/2022 |07/01/2022 |Sale weeevuvunen feenennenennnnnn 19 (V] PO 165.0 fceuennnnnnnssnd (1] U [2515) A, (75 PRI 1 | I [2515) PP RN [V P [V FPTTTRTRS | TN 2,908 [.eueninnnannns [V P (1] EETIS T ITIT I
CALL ON QCOM 08/19/2022 @
L R [ IETTITITIITY FITTITIS T ) LT TTTTTTTTT TR 05/26/2022 [08/19/2022 |08/19/2022 |Expiration .... [..eeuvenenennnn (V] PO 150,000 |...uuenennn TUNVH R (1] U (5,000)cuenenennannnnd L1 P 1 P, (5,000) «vvveneesfornnnnnnnnnnnnn [V P [V FPTTTRTRS | TN 5,000 |-eeuenrnnnnnnnn [V P (1] EETIS T ITIT I
CALL COCA COLA CO COM 06 23 @
1 [ S BETITTITIITY EITTTTISTIITS )2 T TTTTTTTTT T 06/16/2022 |06/16/2023 |10/20/2022 |Sale ..eeeuvuven feunenennannns 102]......... 739,500 |.ucuuennnnnn 725 [ (1] (13,379).......... (3,51 )eenenenieean 0 (13,379) vevenen evnneniaann [V P [V FPTTTRTRS | TN 9,868 [..ueuinnnannnn [V P (1] EETIS T ITIT I
CALL SIMON PPTY GROUP IN 10
220 I ) L1 | [ N IETITTITIITS TTTTTI TN ) LT TTTTTTTTT TR 06/16/2022 [10/21/2022 |07/29/2022 |Sale weevuvunen feenennenennnnnn L] T 149,500 |...uuenenns 1150 feenenennnannnd (1] U (2,957).cuennnnnn (4,799)eneneneneeenn 0o (2,957) cvvvenens fernnnnnninnnnns [V P [V O | (1,842)]cenenannnnnnn [V P (1] EETIS T ITIT I
CALL MCDONALDS CORP 12 22 @
(111 [ e BETIITITITTY EITTTTIS TS 2 T T TTTTTTT T T 06/23/2022 12/16/2022 |11/08/2022 |Sale weeevuvunen feenennanennnnnn 7] R, 594,000...0uunenns (U (1] (10,670)......... (28,600)...euenenennanc0]eennnnns [QION-Y(1) PPPRPRN RSN [V P (V) N | R (17,930)f.vnenenenannnn [V P (1] EETIS T ITIT I
CALL DEERE AND CO 09 22 @
Fe LTI 1 [ e BETTITITITTS EITTTTISTITT )2 T TTTTTTTTT T 06/29/2022 [09/16/2022 |09/13/2022 |Sale wevuvurenen fornennenrnnnnnns ] PR 315,000 {.uuuenenns 350.0[-euennenennnnns (1] U (5,400)......... [REVLY) TSN 1} A [EI100) PP AN [V P (V) N | R (12,600)f..neuennnannns [V P (1] EETIS T ITIT I
CALL QUALCOMM INC 09 22 @
LK N ICTTTTITIITY FITTITIS T 2 T T TTTTTTT T T 08/23/2022 [09/16/2022 |09/19/2022 |Sale weeevuvuen feenennenennnnnn (V] PO 152,500 |.ucuuenenns 152.5 [cunenenaennd (1] I (1,600)cnenennnennnnd L1 P 1 P, (1,600) «vevenensfornnnnnnnnnnnnn [V P [V PTTRTRS | TN 1,600 foenenennnnnnnns [V P (1] EETTIS I I IT I
CALL EXXON MOBIL CORP 10 22 @
(O BT TETTT VTP TSP PP PPTPTPTNN IFTTITTTVRY [FYTTVTereQvey 1) TT T T TP T PP PP PRTY 08/23/2022 [10/21/2022 |10/24/2022 |Sale w.eeeuruvee |ovueunenennnnes 85]..unn..s 605,000]........... 10.0f.ceeennnnen.. (V] PPN (8,800 cueuennnnns [0 oY | Iy (8,800] +vueeeeefiunnininnnnnn [0 Of e 0 8,800 . .ccuinnnnn. [0 0] cocerirniaianans




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

¢6l3

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)

CALL FORD WOTOR CO0 CON 11 22

L e IRETTT ) T T OTC wvevneiiinienies srererccnnainenne 09/06/2022 | 11/18/2022 |11/21/2022 |Sale vuuvvuenns fovnnennennnnnns (S IO 103,700 |+ ueuennnnens 7.0 e (1] IO (3 A70)vuennnennn [R157) FN (1] IO [KIV()) FrTPErr R [V PP [V PP Ofeeenannans 2,978 |uuiiiiiinnns [0 P [V T,

CALL UNITED PARCEL SERVI 12

2 B2 1 I T OTC wievneinininies sverecccnnaiieenne 09/07/2022 | 12/16/2022 |12/16/2022 |Expiration .... [..eceiuninnnss L] PPN 176,000 .. evuunennn 2NN (1] EPP [R:211) PN L1 (1] IO [ 7:1) I [V PP [V PP Ofeeenannans 8- 21V PO [0 P [V T,

CALL DEERE AND CO 03 23 @

400.000 ... DU R R [ OTC wruveenrnnnnnnes  evesesesensasaennanns 09/13/2022 |03/17/2023 |10/27/2022 |Sale ... ..., 360,000... PR V< 7/)) O | R | I

CALL BRISTOL

23 880,000 vuvuvuiiuiniinen | wereeeeeerrneierrrieenenen | veveeeee e OTC tevveviinianins wereeearnneaneaes 09/20/2022 |03/17/2023 |11/10/2022 |Sale v.uvvunenns fovnnenncnnnnns 3] IO 328,000 (12,915)f.ceunnnnannnnns [0 P [V T,

CALL DISCOVER FINANCIAL 11 22

L I I OTC wvevneiiinienies srererccnnainenne 09/21/2022 | 11/18/2022 |11/21/2022 |Sale vuuvvuenns fovnnennennnnns L] PPN 180,000 (...cvuunens LNV PN (1] IO (GIRT5) RPN L1 (1] IO [RR-Y4) EETTTTTT RN [V PP [V PP Ofeeenannans LTEY P [V PP [V T,

CALL QUALCOMM INC 1122 @

T Y IR ETTTT r OTC wievneinininies sverecccnnaiieenne 09/21/2022 | 11/18/2022 |11/21/2022 |Sale vuuvvuenns fovnnennennnnnns 10eenennnn 150,000 ]..cuuunennn LETUNVH PN (1] EPP (2,250).cuennnennn [L76) S (1] IO (2,250) - +evemem forninnininnnnnn [V PP [V PP Ofeeenannans LIZE) PR [V PP [V T,

CALL BANK OF AMER CORP 03 23

L 3 I T OTC wievneinininies sverecccnnaiieenne 09/28/2022 |03/17/2023 |12/05/2022 |Sale vuuvvuenns fovnninnennnnns (U] RO 2,520 0uiniininnn [V (1] EPP (8,179)......... (13,5100 v (1] IO [CIRVA) FETTTT R [V PP [V PP [V EPTTI (5,331 evnvnnninnnnnn [0 P [V T,

CALL LOCKHEED MARTIN COR 12

2 1 I T OTC wvevneiiinienies srererccnnainenne 09/29/2022 | 12/16/2022 | 11/14/2022 |Sale v.uvvuenns fovnnenncnnnnnns LU PPN 7,850 uueninnnnns 4.5 (1] IO (5,100)....0uun [EEUR:T1V) (1] IO (5,100) +eveveree fonnnnnnninanns [V PP [V PP [V R (35,700)f. v nvuvnnnannns [V PP [V T,

CALL MERCK & CO INC COM 06 23

6100.000 ..vuvurninrnannns 10/21/2022 |06/16/2023 |12/13/2022 [Sale ..vvvvuvurn |ovenenennnnnnn FL:] PN 7,800f0ueuinnnns L P P (V] P (40,949)........ (109,200). .. vvvernnnnnnd (V] IO (40,949) --- [V PP [V PP [V R (68,251)).euieninnnnnns [V PP 0

CALL EXXON MOBIL CORP 12 22 @

1 Y T T ETTTT OTC wievneinininies sverecccnnaiieenne 10/26/2022 |12/16/2022 |12/16/2022 [Expiration .... |oecceueuieninnn ) (17 PO TA5 e (V] O [QRIIE) AR L1 (V] IO [QRRILC) PR A [V PP [V PP [V EPTTI 13,303 [oevuenininnnnnn [0 P [V T,

CALL DEERE AND CO 06 23 @

420.000 .iuiivininiiiiiiniies | wmveeeeeseesacaranansaeaeanen | eeeneirees | ceeeneneaanas OTC ieveverennness  verececensarrnanse 10/27/2022 106/16/2023 |12/28/2022 |Sale vuvvevrene Joveruieniunnnnn [2] PPN, 3,780 . iuinnnnns 4.2 i Ofeuinnens (35,657)....unens (43,2000 0uevnenininnns Ofeuennens (35,657 -everereefiviiiinininnnns Ofeiiiininnns Ofieiiinininnns Ofeeennnn (7,543)]teennniennnnn Ofeiiiininnns [0
0859999999. Subtotal - Written Options - Other - Call Options and Warrants (108,766 (427,757 (469,408 0 (536,524] XXX (19,884, 0 0 67,116 0 0 XXX
0919999999. Subtotal - Written Options - Other (108,766 (427,757 (469,408 0 (536,524) XXX (19,884 0 0 67,116 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants (108,766 (427,757 (469,408 0 (536,524] XXX (19,884, 0 0 67,116 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options (108,766 (427,757 (469,408 0 (536,524) XXX (19,884 0 0 67,116 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other (108,766 (427,757 (469,408 0 (536,524) XXX (19,884 0 0 67,116 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals (108,766 (427,757 (469,408 0 (536,524) XXX (19,884 0 0 67,116 0 0 XXX
(@ [ Code ] Description of Hedged Risk(s) |

[ [ |

() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[ [




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0
O PP p OO PP FETTTPPOTY PO Nov forii [0 [ I 0 i (225, 171) [ e [0 [U (225, A71)] e O PP | I R UPPTTI
0299999999. Total NAIC 1 Designation 0 0 0 (225,171) 0 0 (225,171) 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0

(225,171) 0 0 (225,171) 0

0999999999 - Gross Totals 0 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 0 (225,171)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual 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 *
Federal Home Loan Bank of Boston ............... Boston, MA ..o [ SRR R 0.000 [.eeueeeeeeieeieeieenens 2,055 [ O e 1,105,882 [..XXX.
Eastern Bank .......ccccceeneen Lynn, MA Lo [ e 00000 [ 0l 1,113,052 |..XXX.
Needham Bank ............ Needham, MA ..50,000 |..XXX.
Cambr idge Savings Bank Cambridge, MA .oooovveeiieeiieeeiieeiiieen | e 00000 [ O e 0 50,001 [..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 5,420 | XXX
0199999. Totals - Open Depositories XXX XXX 2,055 0 2,324,355 | 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 2,055 0 2,324,355 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

2,324,355

XXX 2,055
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....)o.. 1,888,729 4, e oo 1,462,403 7o U o 2,591,428 10.  October......[.cccoiiiincns 2,841,984
2. February...|.ccoconeennnne. 3,097,694 5. May.....|oeecie 2,490,236 8. AUQUSL.....cooo oo 3,094,206 11.  November...|....cccceeennne. 2,998,830
3. March 1,606,246 6. June 3,792,446 9. September 829,388 12.  December 2,324,355

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

26188J-20-6 ....... DREYFUS CASH MGT INST [ N 10/01/2012

31846V-56-7 ....... FIRST AMER:GUT 0BLG Z ....vteeeeeeeitieii e e ettt et e e e ettt e e e e et b et e e e e ettt e e e e e e e aabee e e e e e ssbseeeeeeasssseeeeesnnssaneeeeesnssseeeeeennssnneeeesnsinnns | eeesennins [oeniiinnnns 12/28/2022

90262Y-73-7 ....... OO PPPPPPPP ETTTTTTTTTE FPUUPUUUURY 12/30/2022 oo o 3780 forrreeriiiiiiines wiiiieiieiiies foiiii 456,051 |ooiiiiiiiiieiiiiiiii 1,351 oo 2,040
854,465 3,029 5,053

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

854,465

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 0 1B.. .0 1C..8

1B 0 2B.. .0 2C..8

1C 0 3B.. 0 3C..%

1D ...0 4B.. 4C ..$ ...

1E ....0 5B.. 5C..$

1F .0

..0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dorchester Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccoooeiiiiiiis
Alaska ......ccoooeeiiiiiiiis
ArZONA ..o
Arkansas .........cccoeeiiiiiiniinenn,

California .......ccoevveeivnieiiiieeen,

Colorado .....
Connecticut

Delaware .........cccccoevviniinicnnens

© ©® NGO RN

District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
GEOGIa ..o

-
-

12, Hawalii .cccoooovieiiiiiiiiiicicices

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....cccocveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceeennne MA |..... ST.....[Collateral for Claimants & Creditors ...........fovccicuene 200,000 |....cooveeven 20,000 | [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene N [ e e [t [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire ...........cccceueunene NH [ e ] e oot [V [V [V 0
31, New JEersey ......coceveeveniesienienns

32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies

36.  ONIO .oovvieiiiirir

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 ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43. TenneSSEe ......cccvvereeneeneenennnns

44, TeXaS .eooovieiieiiieieeeeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeeeeeeeeeeeeee

48.  Washington .........ccccocvvvirnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee

51. WYoming ......cccoceeveeiieeiienienienns

52.  American Samoa ............ccccceeu... AS e et | e e [V [V [V 0
53.  GUAM ..cocveeieeeeeeeeieeeee e GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR oo et | et e [V [V [V 0
55. U.S.Virgin Islands ...........ccccccu..... VI [ e | e e (V1 [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 200,000 20,000 0 0

DETAILS OF WRITE-INS

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 0 0
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