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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. oot | seresseennia 5,464,162,055 | ...ovevveerieeerernrenne | v 5,464,162,055 | ............. 6,356,198,357
2. Stocks:
2.1 PrEfErred SIOCKS. ....vuurveriecererie ettt sttt ssensnnns | ssesseesessanes 232,875,576 | ..oooveveeeeeenereeennenee | v 232,875,576 | ..ovoveeenene 221,390,286
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,486,462,190 | ...ovoevverrrreeereeerenee | s 2,486,462,190 | ............. 2,445,405,797
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 407,459,088 |.......cooovererereeeiereeieens | e 407,459,068 | ................ 411,386,547
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 €NCUMDBTANCES)......covvreveerirerieieiiieseisiesieies | ceverisiniaennns 30,026,982 | ..o | e, 30,026,982 | ....ccvunnee. 31,757,048
5. Cash ($....6,352,826), cash equivalents ($.....2,440,436,592)
and short-term investments ($.....554,680,866)............cccuumrrrerrmeeeerneeeesnesssneessnsessssesessas | seeesssssnees 3,001,470,084 | ....oovvvrererrrereencriinene | eveveenenns 3,001,470,084 | ....cccoounee. 205,913,084
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........cuuiiciiciiiiiii s | eesiesiesi e 9,815,311 | oo 9,470,752 | oo 344,559 | ....cccov. 177,552,288
9. ReCeiVables fOr SECUMHIES. ...t | ersesseensenees 49,491,762 | ..o | e 49,491,762 | coocveerernina 264,752
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 11,681,763,028 | ....cccoorvvvernccs 9,470,752 | ocvvvree 11,672,292,276 | .......c..... 9,849,868,159
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerverrervvrennns 71,761,054 | ..oovvvrie. 20,822,407 | covvrerrirnnns 50,938,647 | ..cvcvevrnne 229,707,160
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccccevververeniies | ovrverrennns 1,473,988,675 | .oovoveeeeieseieeeieieinnes | vevvvieienns 1,473,988,675 | ..covvvvne 1,381,367,131
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccceveuevereeeeieeeeceeeeeeesssessevesssesssesasseneees | ceeverssesernens 81,089,329 | ..o | e 81,089,329 | ...covevvrenn 9,544,500
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL.........cviiiriiriiiririeeer s | esiaensinnnens 100,773,244 | ... | i 100,773,244 | .....cvevvevennee 58,158,402
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 252,158,749 | .....ccccvvve. 172,046,617 | coovvreernn 80,112,132 | coveririns 91,499,446
21, Furniture and equipment, including health care delivery assets ($.......... 0)ereeieereeeeeieiens | e 117,337,108 | ..cocvvevneve. 117,337,108 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 200,660,843 | ......ccoone. 197,247,679 | oo 3,413,164 | .o 10,699,862
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........covurueririeiereniinrinsiseesssisseseesssssssesessesssssessesssssssssns | essnseees 14,013,127,020 | .....ccovvvvve. 516,924,563 | ........... 13,496,202,457 | ........... 11,662,778,130
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 14,013,127,020 | ..ccovvvennee. 516,924,563 | ........... 13,496,202,457 | ........... 11,662,778,130

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)

2501. STATE UNEARNED SURCHARGE RECOVERABLE
2502. PREPAID EXPENSES
2503. MISCELLANEOUS OTHER ASSETS

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

.................... 3,413,164

.................... 7,635,000
.................. 10,699,862




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,016,657,893)..........ovueirverrrimreinreinssesssesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sevsssesssssssensens 2,908,388,240 | ..covvverrernnen. 2,932,616,726
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieeissiese st ssss e ssssensens | srtessssessessessessssans 358,004,391 | .ovoervrereeieie 279,683,801
3. LOSS AUIUSIMENT EXPENSES.......couivieeiecicttieie ettt bbbttt b s et s s bbb b b s st bae s s stes e ssbensens | srtesesessesseseesnaand 664,175,880 | ..cvovvvvrerrererinne 637,962,590
4. Commissions payable, contingent commissions and other Similar ChArges...........ccrveiiirieeieieissieeessesesessssssssssessssses | esviesessssessssessns 14,982,883 | ...covvevereiinn 28,451,513
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cviriieiiiiiieieie ettt ssssnees | srtesiesessesseseesnand 495,696,008 | ...ccoovvrrrrerrirnn 404,912,881
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 64,113,061 | oooverereerererine 70,632,586
7.1 Current federal and foreign income taxes (including $.....25,572,521 on realized capital gains (I0SSES))........cc..rrveerrererrereenes | corverireeriisnsiinnins 193,044,795 | oo 54,230,363
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....3,106,669,453 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceueiveieierresieeseseee e | eveeisieiisisiennns 2,983,626,042 | ..covevirernen. 2,746,166,192
10, AVANCE PIEMIUM....couvevecveeeiee ittt ee s tes et s st sse st s st s s s s e s b st st st s s s b s s s s ss st sn b sttt st es e sas s s s ssessesssentessesansenes | evsesessesssssessssnsanens 18,041,991 [ coovieeee 13,905,046
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuiveriveieeieiieieees et stes s sssesas e | oeveesessesesessenssseens (80,703,862)| ...oevvverererrinn 28,113,572
13.  Funds held by company Under reiNSUFANCE trEALES...........cceveviviieiieiieieiese et ss st esse s bnes | ssbesssssesssssssestesessstesses s sessessesss | sessesssastessesissesses e ssnsensessssnse
14.  Amounts withheld or retained by company for account of others. 7,114,080
15, Remittances and itemMS NOt AIIOCAIEA..............cueiiiieiecic ettt s e b s s s st nsns | 2rebsssssessessssestessssstessessesnsensanss | evsesssastessessssessessessessnsensessesnte
16.  Provision for reinsurance (including $..........0 CEIHIEA).........ovvurvveecrereies et ssssssssesssssssns | cenesssesssessssss s ssesnsseees 56,725
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18.  Drafts outstanding 187,266,716 ...175,219,000
19.  Payable to parent, subsidiaries and affliates...........cccveueiiiriiiriiiic sttt | erresaees s 1,496,453,504 | ......cccvvvinnnee 1,197,252,291
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMHES. .......cvueiuririciesiesc ettt b bbbt s bbbt en st ssensssensensns | sestessessisssessnnsanes 345,173,060 | oovvvvrerereirirennns 28,492,031
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIIES. ...........cervrveieiiesice ettt sttt n s s ssensessentenns | sssssessessensssssassansan 27,392,006 | .oovirieiinienis 22,471,013
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueieririnienereseniseesieeeeese s ssessssseeses | soeeessenesineensenees 9,726,016,828 | .....oovvvvvveneen. 8,627,280,410
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 9,726,016,828 | ..o, 8,627,280,410
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,000,000 | oo 3,000,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.cvueveiciiieicicese ettt sttt s sttt sssessenns | ebsbensesinsassenans 1,148,080,545 | ......cocevverneee 1,105,684,504
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,619,105,084 | ..ovvveverernen. 1,926,813,216
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt ettt bes st | esbensesiestens st es s tsssensentassentans | eebsesssstssies st s e st sttt taes
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36).......ccuiueriirrieieiieieeeie et sssssssssses e sessesssses | evissesessossesssnsens 3,770,185,629 | oo 3,035,497,720
38, Totals (Page 2, LINE 28, COl. 3).....ccuieiiiiieiciiciie ittt ettt | eenieniesinnnias 13,496,202,457 | ..ovvvvvrrrrinne 11,662,778,130
DETAILS OF WRITE-INS
25071, STATE PLAN LIABILITY ...ttt ese sttt bbb bbbttt | oenbsesisnsisse s s 21,010,903 [ oo 17,692,294
2502, OTHER LIABILITIES ..ottt ss st | enbsenbssssinsssness s 4,490,277 | v 4,232,369
2503, ESCHEATABLE PROPERTY.....oiiiiiiiutiieiiiieitesssessiessssssssessse st s s ss sttt snb s bsnnnes | enbsentsssssnsssnessesseeees 1,890,826 [ ..ooovvoveveereiececis 546,350
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........cciuiviieeiccreces ettt sesss s ssessssnes | ctesssssisissse s s sesses s seees L0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 27,392,008 [ ..o, 22,471,013
2007, o8 EE £ £ R £ RE R R R bR bbbttt [ Hreet ettt bbbttt | nenbe ettt
2002, oS8R bbbttt [ et et bbbttt | nenb ettt
2003, oAbttt [ Htent ettt bbbttt | senb et
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......c.iuiieireiiitiieeieisieis st sssesssessessssessssssessnsesenssssessesssnssnses | cressesessnssssesssssnsessesesnsessasanes L0 OO 0
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 1,101,839,696 1,016,206,946 | ........... 2,127,606,396
1.2 Assumed......... (written $ ...8,089,462,327 .7,410,523,319 15,500,073,522
1.3 Ceded.. . (written $ ...4,688,352,174 4,298,410,175 ..8,991,799,519
14 Net . (written $ 4,502,949,849 4,128,320,090 8,635,880,399
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,236,257,338):
2.1 DITECL. .. vu ettt ettt sttt ssenns | srieniiensins 551,272,436 | ....ccooouv... 620,895,826 | ........... 1,315,399,325
2.2 Assumed. . ..4,039,425,980 | .. 4,286,597,719 | . ..9,248,530,934
2.3 08U, ..ottt | erersenes 2341797414 | ........... 2,503,271,352 | ........... 5,390,118,299
A NBL.....oeeeeee e ettt sttt et s st a s s se s st sanntnsenes | sensrenians 2,248,901,002 | ........... 2,404,222,193 | ........... 5,173,811,960
3. Loss adjustment expenses incurred.. 409,219,828 | .. ....392,744,946 814,505,280
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 1,200,303,009 | .............. 874,626,047 | ........... 1,756,787,865
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cururimienrieincineireiineineieeeesneeesseseesessssssessessessessssessssanes | sseesssensend 644,526,010 | ......ceec... 456,726,904 | ............. 890,775,294
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 104,140,633 | ...coocvnve. 122,728,636 | .............. 380,337,901
10. Net realized capital gains (losses) less capital gains tax of $.....25,572,521.........cccoevuerreererreereneeeeeeseesieesiesesesnsens [ ereeriesieesieas 98,935,653 | 58,657,347 | 67,346,011
11. Netinvestment gain (I0SS) (LINES 9 + 10).......coruiiueiiiiieiieeeicieeee sttt st seesss s sess st ssestnsas | eseessessanes 203,076,286 | .............. 181,385,983 | .............. 447,683,912
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,475,051 amount charged off $.....77,318,883).. ..(75,843,832) .. (32,947,332)| . ..(66,578,096)
13. Finance and service charges not included in premiums.... .211,412,229 ... 11,776,387 |. ...24,604,471
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 8,483,467 | ..covennnn (11,114,067)] ..o (13,804,475)
15. Total other income (LINES 12 thrOUGN 14).......cveuieeieeecereteeee ettt b s s sesss s sasssnses | sresssssseseas (55,948,136){ ......coeve. (32,285,012)f ... (55,778,100)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOmMe taxes (LINES 8 + 11+ 15). ...ttt st s s ses s sanes | evaesessisaens 791,654,160 | .............. 605,827,875 | ........... 1,282,681,106
17. Dividends t0 POIICYNOIAETS...........vuureriererieirerine et essss st sssess s sssnsssssessssssessessensssssessanssnssessenssssessessenss | ensssssessassssssesssssanssnssesses | sessssesssssnssessanssnssessensanss | oossssssnssessanssnssessansssssssas
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 791,654,160 | .............. 605,827,875 | ........... 1,282,681,106
19. Federal and foreign iNCOME taXES INCUITEM............c.euiviieeieiereie ettt st et sses s ssses s s ssssssaens | _ssssesssasens 167,473,438 | .............. 120,805,162 | .............. 172,248,585
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covvuriuriemrinrinsieeiesisssissessssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 624,180,722 | ............. 485,022,713 | ........... 1,110,432,521
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...3,035,497,720 .2,411,184,749 .2,411,184,749
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..624,180,722 ....485,022,713 .1,110,432,521
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(17,185,292).........ccocovmmmrrerrrrmeereens [ o 42,909,063
25. Change in net unrealized foreign exchange capital gain (I0SS).........ccveuiveieiciiinieieiesee et ssssstesesas | cesesesssseses s snes
26. Change in net deferred iNCOME taX.......c.ccuiveieiieieseeie ettt bs s sssansens | evsesssssssans 25,370,705
27. Change in NONAAMIKEA @SSELS........c.u vttt ettt s bbb bs ettt essns | sbebsnesestesssnennssns (3,980)
28. Change in provision for reinsurance.. . .56,725 |...
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en 42,396,041 42,950,759
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock ettt | e
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveireieeieieiseieiesss et ssss e ssessss s sessssssessesessessns |_ssssssissesssssenes (221,368) | ..o 446,691 (999,730)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 734,687,908 | .............. 785,008,064 | .............. 624,312,972
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covueerererecirereiseeieeseessveesesiseies | evveniens 3,770,185,629 | ........... 3,196,192,813 | ........... 3,035,497,720
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. FINANCE AND SERVICE CHARGE REVENUE ASSUMED.........ccooosiiiieiieeiseissesisiesssis e sessessssesssssssssesssssssens | eovssessssissanns 7,776,429
1402. MISCELLANEOQUS INCOME........ccccoevirmrrerrerierreierrenins 5,954,773 |... 3,606,137
1403. SERVICE BUSINESS REVENUE. LA8074 | 28,763 |.
1498. Summary of remaining write-ins for Line 14 from overflow page... .(5,265,809)] .. (22,458,334) .
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @bOVE).......covevercriiiieiisieieieas ..8,483,467 | .. (11,114,067){ .
3701. CHANGE IN ELIMINATION IN DEFERRED UNREALIZED GAIN (LOSS) PER SSAP 25 ....(221,368) ... ...446,691
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ciuieiieieiiiiesieicseses st snsensssssssssenssssenns | esssessssssssnssns (221,368)] ....covveeene. 446,691
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.viuiuriiieri ettt ensenns | sebessnesad 4,694,776,751 | ............ 4,148,781,072 | ............ 8,635,966,385
2. Netinvestment income... 121,174,572 ...128,239,201 | ..... ..401,073,948
3. MISCEIIANEOUS INCOME.......eurerrireiseiseise s es bbbttt sttt | nnbssnisssisas (17,646,361) | ..oovoevvenvene (31,831,130) | .oovvecrenens (53,814,817)
4, Total (LINES 1 TOUGN 3)...eouriviiieiicieese ettt bbbttt | nssnssan 4,798,304,962 | ............ 4,245189,143 | ............ 8,983,225,515
5. Benefit and 10SS related PAYMENLS.........cceuiiiieieiiiieie ettt sentenas | sressesnean 2,266,353,727 | ............ 2,134,202,891 | ............ 4,688,423,899
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,512,514,575 | oo 1,095,941,824 | ............ 2,427,557,215
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....13,173,951 tax on capital gains (losses)... ..54,231,527 ....(22,102,336) 336,704,847
10. Total (Lines 5 through 9) .3,833,099,829 | ............ 3,208,042,379 | ......c..... 7,452,685,961
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueuiviiriieiiieiiiceeice et es et esae s ssnnaens | esesssessesens 965,205,133 | ......c.... 1,037,146,764 | ............ 1,530,539,555
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...o.eooeeeite ettt sttt | sesessinnens 4,281,694,083 | ............ 2,102,876,857 | ............ 7,104,277,994
1202 SHOCKS ...ttt | ernninnseees 112,148,177 | oo 77,149,953 | ..covvvrinene 97,930,059
12.3 Mortgage loans
124 REAIESIALE. ..ot | ernes et 1,932,421 | oo 22,016,139 | oo 39,387,644
12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 177,621,240 | ..o, (826,909) | .....cvovvennen 37,140,969
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.ccveeeveieeeseeecescerees | e (2,329) | oo 3,961 | oo 2,678
12.7  MISCEIIANEOUS PrOCEEAS. .......ovvreviiiieiiiieise sttt bbbt bbb st s s bensensens | ersssssassans 316,681,029 | .....ccouuv. 144,673,525 | ..oovevenna 32,022,701
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucveeieeieeireeee et seste s sesss s ssssessesnsenes | evessessnns 4,890,074,621 | ............ 2,345,893,526 | ............ 7,310,762,045
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 3,296,146,659 | ............ 3,003,014,519 | oo 8,228,100,001
1312 SHOCKS ettt | Senstnnsnnes 118,082,557 | ..o 63,632,323 | ....ccovunen. 150,095,266
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIALE. ...t stesssssessensienns | cneenensnneen B, 8D A8 | i 3,625,910 | ..covvvrrennen. 13,054,731
13.5  Other iNVESIEA @SSELS........couevivieicicee ettt sesse e sssssssesesssssessssssssssssesnns | evessensesesssssnssnene(23028) | corvrerrrrissieenans (733,535) | ..cveverren. 61,289,976
13.6  Miscellaneous appliCations...........ccocuereereieinireieiennieseessenesesssssssesesssssssessessssessessesssssssessesssssssessessssessessessess | sonnersnrnneereed9,220,010 | iiviiiriviresneas 2,962,970
13.7 Total investments acquired (Lines 13.1 to 13.6)... 3,072,502,187
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNe 14).........ccovrirrrininernereeeenene e eesseseesessenens | coeeeneinnes 1,421,766,840 | ............. (726,608,661)| ........... (1,141,777,929)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treaSUrY SLOCK...........cccceiriiveiiicieeceie et resnens | sevessesessseaas 42,396,041 | .....coconce 42,950,759 | ..coovirern 83,908,861
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DiIVIAENAS 10 STOCKNOIABTS..........cvveeecieeicieieccte ettt ettt ettt ae st eae et senssassssssesessssesans | aressesessssssessssssesntesesnsess | evessesssessesssensesesensssssinaes | evesessesasans 835,000,000
16.6  Other cash provided (APPHEA).......c..cvurererrimrirrii ettt | ersensssssnnes 366,188,986 | .............. (249,415,092) | ....oovvvrinnne 65,762,164
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovv.v.. 408,585,027 |.............. (206,464,333) | .............. (685,328,975)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccccoveveveres | covvvienas 2,795,557,000 | .....coccvnee 104,073,770 | .............. (296,567,349)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......oiviiireiieiieieiesesiss sttt bbbt s b ssenssenssns | sbsnssanssanses 205,913,084 | ..o 502,480,433 | ..ccvvrrrnns 502,480,433
19.2 End of period (LINE 18 PIUS LINE 19.1)....curiuriiriiriieeieiieeieeeseiisesie sttt ssssssssens | sesesssneens 3,001,470,084 | ............... 606,554,203 | ...cccoevnne 205,913,084
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying statutory-basis financial statements of Progressive Casualty Insurance Company (the “Company”) were prepared on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance (“DOI").

The Ohio DOI requires insurance companies domiciled in the state of Ohio to prepare their statutory-basis financial statements in accordance with the National Association of
Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the Ohio DOI. No deviations from NAIC
statutory accounting practices (‘“NAIC SAP”) were used in preparing these statutory-basis financial statements, except for the NAIC's limited-time exception allowing the
classification of policyholder credits related to COVID-19 as an underwriting expense instead of a reduction of premium. The NAIC issued INT 20-08 providing a limited-time
exception to NAIC SAP which allows the Company to recognize policyholder credits related to COVID-19 as an underwriting expense (Page 4, Line 4) rather than a reduction of
premium (Page 4, Line 1) when a policy endorsement allowing for discretionary payments to policyholders due to COVID-19 related issues was filed with the DOI prior to June
15, 2020. This limited-time exception will expire on January 1, 2021.

During the quarter ended June 30, 2020, the Company reported $259,459,448 in policyholder credits to personal auto policyholders in response to the expected reduction in auto
accident frequency and the financial hardships imposed by the impact of COVID-19 social distancing and shelter-in-place restrictions (“COVID-19 restrictions”). These credits
represented 20% of monthly premiums for customers with a policy in force each of April 30 and May 31, 2020. In accordance with INT 20-08, the Company has included these
policyholder credits in underwriting expense (Page 4, Line 4) rather than a reduction of premium (Page 4, Line 1) due to the Company filing a policy endorsement with the DOI to
provide these credits to policyholders. The table below illustrates that there were no other deviations from NAIC SAP and that the permitted practice described above has no net
impact on either Net Income or Surplus.

| ssAP# | FiSPage | F/SLine# | 2020 | 2019

NET INCOME
(1) PROGRESSIVE CASUALTY INSURANCE COMPANY state basis

(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $  624,180,722$ 1,110,432,521
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX $§  624,180,722|3 1,110,432,521
SURPLUS
(5) PROGRESSIVE CASUALTY INSURANCE COMPANY state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $ 3,770,185,629|$ 3,035,497,720
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=28) XXX XXX XXX § 3,770,185,629]$ 3,035,497,720

The following table illustrates the impact of reporting the policyholder credits related to COVID-19 restrictions as an underwriting expense rather than a
reduction of premium on the operating percentages and other percentages reported in the Five-Year Historical Data Exhibit:

Policyholder Credits Policyholder Credits
as an Underwriting as a Reduction of

Expense Premium

Operating Percentages:

Premiums earned 100.0 100.0
Losses incurred 49.9 53.0
Loss expenses incurred 9.1 9.6
Other underw riing ex penses incurred 26.7 222
Net underwriting gain/loss 14.3 15.2
Other Percentages:

Other underw riing ex penses to net premiums written 26.5 22.2
Losses and loss expenses incurred to premiums earned 59.0 62.6
Net premiums written to policy holders' surplus 125.7 118.9

Use of Estimates in the Preparation of the Financial Statement
No significant changes
Accounting Policy

2. Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Not Applicable
6  Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed and structured securities are accounted for as prescribed by Statement of Statutory Accounting Principles No. 43R, Loan-backed and
Structured Securities. These securities are generally stated at amortized cost as determined by the estimated value of future cash flows. Prepayment
assumptions for loan-backed and structured debt securities are obtained from available market data, broker/dealers, and/or internal estimates, and are
consistent with current interest rate and economic trends. (see Note 5.D).

The Company may enter into repurchase agreements in which it borrows cash by providing certain underlying securities as collateral for the arrangement. The cash
borrowed is invested in cash equivalents and an offsetting liability is established. The cash equivalent investment maturities and the term of the borrowing
arrangement on the collateralized securities match, eliminating duration risk exposure to the Company. The Company did not have any open repurchase
agreements at the end of the reporting period (see Note 5.F).

The Company may enter into reverse repurchase commitment transactions. In these transactions, the Company loans cash to an accredited bank and receives U.S.
Treasury Notes pledged as general collateral against the cash borrowed. The Company chooses to enter into these transactions as rates on general collateral are
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

more attractive than other short-term rates available in the market. The Company’s exposure to credit risk is limited, as these internally managed transactions are
typically overnight arrangements. The income generated on these transactions is calculated at the then applicable general collateral rates on the value of U.S.
Treasury securities received. The Company has counterparty exposure on reverse repurchase agreements in the event of a counterparty default to the extent the
general collateral security's value is below the cash which was delivered to acquire the collateral. The short-term duration of the transactions (primarily overnight

investing) reduces that default exposure. The Company did not have any open reverse repurchase commitment transactions at the end of the reporting period. (see
Note 5.G).

Investments in joint ventures, partnerships and limited liability companies

Certain assets designated as “nonadmitted assets”, in accordance with Statement of Statutory Accounting Principles (“SSAP”) No. 4, Assets and Nonadmitted
Assets, are reported on page 2, Assets. The change in nonadmitted assets is charged directly against surplus as regards policyholders on page 4, Statement of
Income, capital and surplus section.

Going Concern

Management continuously monitors the Company'’s financial results and compliance with regulatory requirements and found no reason to expect the Company to not continue
as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

Not Applicable

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 — Discontinued Operations

Not Applicable

Note 5 - Investments

A-C

D.

1.

Not Applicable

Loan-Backed Securities

1.

The sources used to determine prepayment assumptions are derived from updated cash flows from widely utilized reputable industry sources. The
Company’s portfolio managers review the available cash flow data and prepayment assumptions and make adjustments based on current performance
indicators on the underlying assets (e.g., delinquency rates, foreclosure rates, and default rates), credit support (via current levels of subordination), and
historical credit ratings.

Intent to Sell or Inability to Hold Securities with a Recognized Other-Than-Temporary Impairment

Not Applicable

The Company has not recorded an other-than-temporary impairment for loan-backed and structured debt securities during the current year.

At the end of the reporting period, the composition of fair value and gross unrealized losses on loan-backed and structured debt securities by the length of time that
individual securities have been in a continuous unrealized loss position is as follows:

The aggregate amount of unrealized losses: 1. Less than 12 Months $ 15,769,315
2. 12 Months or Longer $ 2,627,835
The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 800,702,735
2. 12 Months or Longer $ 146,404,403

Additional information

Under SSAP No. 43R, the Company analyzes its structured debt securities to determine if the Company intends to sell, or if it is more likely than not that the
Company will be required to sell, the security prior to recovery and, if so, the Company writes down the security to its current fair market value with the entire amount
of the write-down recorded as a realized loss. To the extent that it is more likely than not that the Company will hold the debt security until recovery (which could be
maturity), the Company determines if any of the decline in value is due to a credit loss (i.e., where the present value of cash flows expected to be collected is lower
than the amortized cost basis of the security) and, if so, the Company recognizes that portion of the impairment as a realized loss.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing

2.

Company Policies or Strategies for Repo Programs

See Note 1 for investment policies.

Type of Repo Trades Used
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO)
Original (Flow) and Residual Maturity
| First Quater |  Second Quarter |  Third Quarter |  Fourth Quarter
. Maximum Amount
1. Open — No Maturity $ $ $ $
2. Overnight $ 264,792,969 |$ $ $
3. 2 Days to 1 Week $ $ $ $
4. >1Week to 1 Month $ $ $ $
5. >1 Month to 3 Months $ $ $ $
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First Quarter Second Quarter Third Quarter Fourth Quarter
6. >3 Months to 1 Year $ $ $ $
7. >1Year $ $ $
b. Ending Balance
1. Open — No Maturity $ $ $ $
2. Overnight $ $ $ $
3. 2Days to 1 Week $ $ $ $
4. >1 Week to 1 Month $ $ $ $
5. >1 Month to 3 Months $ $ $ $
6. >3 Months to 1 Year $ $ $ $
7. >1Year $ $ $ $

4. Fair Value Securities Sold and/or Acquired that Resulted in Default
Not Applicable

5. Securities "Sold" Under Repo - Secured Borrowing

| First Quarter | Second Quarter Third Quarter | Fourth Quarter
a. Maximum Amount
1. BACV XXX XXX XXX $
2. Nonadmitted — Subset of BACV XXX XXX XXX $
3. Fair Value $ 264,792,969 |$ $ $
b. Ending Balance
1. BACV XXX XXX XXX $
2. Nonadmitted — Subset of BACV XXX XXX XXX $
3. Fair Value $ $ $ $
6.  Securities Sold Under Repo — Secured Borrowing by NAIC Designation
The Company did not have any open repurchase agreements at end of reporting period.
7. Collateral Received — Secured Borrowing
| First Quarter | Second Quarter | Third Quarte | Fourth Quarter
a. Maximum Amount
1. Cash $ 264,792,969 |$ $ $
2. Securities (FV) $ $ $ $
b. Ending Balance
1. Cash $ $ $ $
2. Securities (FV) $ $ $ $
8.  Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation
Not Applicable
9. Allocation of Aggregate Collateral by Remaining Contractual Maturity
The Company did not have any open repurchase agreements at end of reporting period.
10.  Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
The Company did not have any open repurchase agreements at end of reporting period.
11.  Liability to Return Collateral — Secured Borrowing (Total)
Not Applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
1. Company Policy or Strategies for Engaging in Repo Programs
See Note 1 for investment policies.
REPURCHASE TRANSACTION — CASH PROVIDER - OVERVIEW OF SECURED BORROWING TRANSACTIONS
2. Type of Repo Trades Used
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO)
3. Original (Flow) and Residual Maturity
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount

1. Open — No Maturity

Overnight 600,520,748

2 Days to 1 Week

Bl d N

AP |P |
A |||
AR
PR |n P

>1 Week to 1 Month
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

First Quarter Second Quarter Third Quarter Fourth Quarter
5. >1 Month to 3 Months $ $ $ $
6. >3 Months to 1 Year $ $ $ $
7. >1Year $ $

b. Ending Balance

Open — No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
>1 Month to 3 Months
>3 Months to 1 Year
>1 Year

N |o |~ W=
o |[en [n |[en |en [h [
& |en [n |[en e [en [
o |n [n |[er |en [eh [
REREREREREE

4.  Fair Value Securities Sold and/or Acquired that Resulted in Default
Not Applicable

5. Fair Value of Securities Acquired Under Repo — Secured Borrowing

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount $ 600,520,748

9
>
>

b. Ending Balance $ $ $ $

6.  Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
The Company did not have any open repurchase agreements at end of reporting period.

7. Collateral Provided — Secured Borrowing

| First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

1. Cash $ 600,520,748 |$ $ $

2. Securities (FV) $ $ $ $

3. Securities (BACV) XXX XXX XXX XXX

4. Nonadmitted Subset (BACV) XXX XXX XXX XXX
b. Ending Balance

1. Cash $ $ $ $

2. Securities (FV) $ $ $ $

3. Securities (BACV) $ $ $ $

4. Nonadmitted Subset (BACV) $ $ $ $

8.  Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
The Company did not have any open repurchase agreements at end of reporting period.

9. Recognized Receivable for Return of Collateral — Secured Borrowing
Not Applicable

10.  Recognized Liability to Return Collateral — Secured Borrowing (Total)
Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable
J. Real Estate

1. Recognized Impairment Loss
The Company recognized impairment write-downs for its investments in real estate during the statement period. The amount of impairment recognized of $808,677
(see Schedule A-Verification, Column 1, Line 7) is reflected in realized capital gains (losses) in the Company’s Statement of Income. The impairment losses primarily
reflect write-downs associated with call and claims service centers.

2. Sold or Classified Real Estate Investments as Held for Sale
On January 16, 2020, the Company sold property to a third party and received $1,888,571 net of commissions and other expenses. In accordance with SSAP 40 —
Real Estate Investments, the property was classified as “Property Held for Sale,” and therefore was measured at the lower of book/adjusted carrying value or fair
market value less cost to sell. The Company recorded a realized net gain on the sale of $858,505, which is included in realized capital gains (losses) in the

Company’s Statement of Income.

3. Changes to a Plan of Sale for an Investment in Real Estate
Not Applicable
4, Retail Land Sales Operations

Not Applicable
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Real Estate Investments with Participating Mortgage Loan Features

Not Applicable

K-L. No significant changes
M. Working Capital Finance Investments

Not Applicable
N. Offsetting and Netting of Assets and Liabilities

Not Applicable
0-R No significant changes
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 — Derivative Instruments
Not Applicable
Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
Note 11 - Debt
Not Applicable
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Not Applicable
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
A-C No significant changes
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

PROGRESSIVE CASUALTY INSURANCE COMPANY paid the following amounts in the reporting period to settle claims related extra contractual obligations or bad faith claims
stemming from lawsuits:

Direct
Claims related ECO and bad faith losses paid during the reporting period $ 32,500

Number of claims where amounts were paid to settle claims related extra contractual obligations or bad faith claims resulting from lawsuits during the reporting period:

(a) (b) (© (d) (€)

0-25 Claims 26-50 Claims 51-100 Claims 101-500 Claims More than 500 Claims
X
Indicate whether claim count information is disclosed per claim or per claimant:
(f) PerClaim[ ] (9) PerClaimant[ X ]
E-F No significant changes
G. All Other Contingencies

The Company routinely assesses the collectibility of premiums and agents’ balances receivable and records a bad debt reserve for amounts exceeding the nonadmitted balance
that the Company believes are uncollectible.

The Company is named as defendant in various lawsuits arising out of its insurance operations. All legal actions relating to claims made under insurance policies are considered
by the Company in establishing its loss and LAE reserves. The Company also has potential exposure relating to lawsuits due to its participation in various management
agreements and a 100% pooling reinsurance agreement for which it is allocated litigation expenses.

The following is a discussion of potentially significant pending cases at the reporting date. Unless specifically noted, the Company does not consider a loss from these cases to
be probable and is unable to estimate a range of loss, if any, at this time.

There was one individual lawsuit and three cases consolidated into multi-district proceedings alleging that the Company improperly steers automobile repair work to certain auto
body repair shops and challenging the labor rates the Company pays to auto body repair shops.

There was a putative class action lawsuit alleging that the Company’s uninsured motorist coverage is illusory.
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
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There were two putative class action lawsuits alleging the Company improperly reduces or terminates Med-Pay and/or personal injury protection benefits.
There was a putative class action lawsuit alleging the Company undervalues total loss claims through the use of certain valuation tools.
There was a putative class action lawsuit alleging the Company fails to pay the required amount of tag and title transfer fees, and taxes, following a total loss.

There was an individual lawsuit alleging the Company received an overpayment for stock in a company that was subject to a leveraged buy-out, and which
subsequently entered bankruptcy.

There were two putative class action lawsuits challenging the Company's compliance regarding Medicare/Medicaid reimbursement. The Company does consider a loss from one
of these cases to be probable and a loss reserve was established accordingly.

There was a putative class action lawsuit challenging the Company's reimbursement to Medicare Advantage Plans on first-party medical claims and settlements with insureds.
There was a putative class action lawsuit alleging the Company violated the Telephone Consumer Protection Act.
There was a patent infringement action lawsuit alleging the Company infringed on a patent through its Snapshot device.

There was one class and California Private Attorneys General Act action lawsuit alleging state wage-and-hour violations. The Company does consider a loss from this case to be
probable and a loss reserve was established accordingly.

There was one putative class, collective, and California Private Attorneys General Act action lawsuit alleging state and federal wage-and-hour violations.
There was one putative collective action lawsuit alleging wage-and-hour violations.

Note 15 - Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not Applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not Applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not Applicable

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes

Note 20 - Fair Value Measurements

A. Inputs Used for Assets and Liabilities Measured at Fair Value

1. Fair Value Measurements by Levels 1,2 and 3

The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by which they are valued, into a fair value hierarchy of
three levels, as follows:

Level 1 - Inputs are unadjusted, quoted prices in active markets for identical instruments at the measurement date (e.g., U.S. government obligations, which are
continually priced on a daily basis, active exchange-traded equity securities, and certain short-term securities).

Level 2 - Inputs (other than quoted prices included within Level 1) that are observable for the instrument either directly or indirectly (e.g., certain corporate and
municipal bonds and certain preferred stocks). This includes: (i) quoted prices for similar instruments in active markets, (i) quoted prices for identical or similar
instruments in markets that are not active, (iii) inputs other than quoted prices that are observable for the instruments, and (iv) inputs that are derived principally from
or corroborated by observable market data by correlation or other means.

Level 3 - Inputs that are unobservable. Unobservable inputs reflect our subjective evaluation about the assumptions market participants would use in pricing the
financial instrument (e.g., certain structured securities and privately held investments).

Determining the fair value of the investment portfolio is the responsibility of management. As part of the responsibility, management evaluates whether a market is
distressed or inactive in determining the fair value for our portfolio. Management reviews certain market level inputs to evaluate whether sufficient activity, volume,
and new issuances exist to create an active market. Based on this evaluation, management concluded that there was sufficient activity related to the sectors and

securities for which we obtained valuations.

The valuations classified as either Level 1 or Level 2 in the table below are priced exclusively by external sources, including: pricing vendors, dealers/market makers,
and exchange-quoted prices. The Company did not have any transfers between Level 1 and Level 2. At the end of each reporting period, the Company evaluates
whether or not any event has occurred or circumstances have changed that would cause an instrument to be transferred into or out of Level 3.

Fair Value Measurements at the reporting date:

Net Asset Value

Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds industrial & miscellaneous $ $ 42,230,045 |$ $ $ 42,230,045
Common stock industrial & miscellaneous $1,069,968,703 |3 $ $ $ 1,069,968,703
Preferred stock industrial & miscellaneous $ $ 131,419,623 |$ $ $ 131,419,623
Total $1,069,968,703 |$ 173,649,668 |$ $ $ 1,243,618,371
Liabilities at Fair Value

$ $ $ $

Total $ $ $ $ $

The Company does not have any liabilities measured at fair value on the balance sheet.
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2. Rollforward of Level 3 Iltems

Not Applicable

3. Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3.

4. Inputs and Techniques Used for Level 2 and Level 3 Fair Values

See Note 20.A.1 above.

5. Derivative Fair Values
Not Applicable
B. Other Fair Value Disclosures

Not Applicable

C. Fair Values for all Financial Instruments by Levels 1, 2, and 3

The table below represents the fair value of all financial instruments at the reporting date, however, not all financial instruments are reported at fair value in the Company’s

financial statements.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $5,664,762,770 |$5,464,162,055 |$1,005,932,890 |$4,658,829,880 |$ $ $
Cash equivalents $2,440,436,592 |$2,440,436,592 |$2,440,436,592 |$ $ $ $
Common stock $1,069,968,703 |$1,069,968,703 |$1,069,968,703 |$ $ $ $
Preferred stock $ 235494,198 |$ 232,875,576 |$ 9,720,000 |$ 225,774,198 |$ $ $
Short-term investments $ 554,686,875 |$ 554,680,666 |$ 544,721,911 [$ 9,964,964 |$ $ $

D. Not Practicable to Estimate Fair Value
Not Applicable

E. NAV Practical Expedient Investments
Not Applicable

Note 21 — Other ltems

A Unusual or Infrequent ltems

During the quarter ended June 30, 2020, the Company issued policyholder credits to personal auto policyholders in response to the expected reduction in auto accident
frequency and the financial hardships imposed by the impact of COVID-19 restrictions. These credits represented 20% of monthly premiums for customers with a policy in force
each of April 30 and May 31, 2020. In accordance with INT 20-08, the Company included these policyholder credits in underwriting expense on Page 4, Line 4 (See Note 1A).

The Company's expense ratio was adversely impacted by the policyholder credits described above as well as additional bad debt expense related to our billing
leniency efforts, such as suspending cancellations and non-renewals for non-payment and pausing collection activities. These practices have been put in place to help
policyholders who may be experiencing financial hardships as a result of COVID-19 restrictions and the impact it has had on the economy (See Note 22).

B. Not Applicable

C. Other Disclosures

Agents’ Balances Certification, Florida Statute 625.012 (5):

For the reporting period, the Company reported net admitted premiums and agents’ balances in the course of collection of $50,938,647. Of this amount there were no premiums
due from a controlled or controlling person as defined in Florida statute 625.012 (5).

D.-G. Nosignificant changes

Note 22 — Events Subsequent
Subsequent events have been considered through August 10, 2020 for the statutory statement that was available for issuance by August 17, 2020.

While there has been some improvement in the economy as restrictions related to COVID-19 begin to be lifted, there remains significant uncertainty regarding the potential for and timing of
any economic recovery, whether and when driving and insurance shopping patterns will return to historical patterns, and the near-term and longer-term impacts on insurance markets, small
businesses, critical vendors, counterparties, and the investment markets, among many other issues and, ultimately, how the Company’s businesses and financial results will be impacted
during these recovery periods. Although the nature of these impacts may change over time, we cannot predict the likely duration or extent of these impacts.

The Company's expense ratio may continue to be adversely impacted for the bad debt reserves relating to our billing leniency efforts, such as suspending cancellations and non-renewals

for non-payment and pausing collection activities that were put in place through May 15, 2020, as well as the issuance of additional policyholder credits as warranted (see Note 21A). These
practices were put in place to help policyholders who may be experiencing financial hardships as a result of COVID-19 restrictions and the impact on the economy. There still remains state
mandated moratoriums in several states.

A Did the reporting entity write accident and health insurance premium that is subject to Section 9010 of the

Federal Affordable Care Act (YES/NO)? Yes[ ] No[X]

B-H Not Applicable
Note 23 - Reinsurance

No significant changes
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Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-E

F.

Not Applicable

Risk Sharing Provisions of the Affordable Care Act

1. Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No[X]

2-5 Not Applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses
Incurred losses and LAE attributable to insured events of prior accident years increased by $23,137,527 in 2020, which is 1.0% of the total prior year net unpaid losses and LAE
of $3,570,579,316. The unfavorable development is primarily due to adjusting and other expense reserves strengthening during the first quarter of 2020. This is to account for

lower than anticipated productivity in claims due to COVID -19 social distancing and shelter-in-place restrictions, and lower than originally anticipated existing claims inventory. In
addition, December 2019 claims reported in January 2020 were higher than originally anticipated.

Information about Significant Changes in Methodologies and Assumptions

Not Applicable

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

Not Applicable

Note 28 — Health Care Receivables

Not Applicable

Note 29 - Participating Policies

Not Applicable

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

Not Applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable

Note 33 — Asbestos/Environmental Reserves

No significant changes

Note 34 - Subscriber Savings Accounts

Not Applicable

Note 35 — Multiple Peril Crop Insurance

Not Applicable

Note 36 — Financial Guaranty Insurance

Not Applicable
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2.1

22
3.1

3.2
3.3

34
35
4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

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
reporting entity? Yes[ ] No[X]

If yes, date of change:

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 an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

On April 1,2020, The Progressive Corporation ("TPC") acquired all outstanding shares of ARX Holding Corp.'s stock, bringing TPC's ownership stake to 100%. On June 26. 2020
Progressive Life Insurance Company was added to the TPC organization chart. Please refer to Schedule Y Parts 1 and 1A.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0000080661
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of 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
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

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. 12/31/2017

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). 05/08/2019

By what department or departments?

OHIO

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

with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the 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

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? Yes[X] No[ ]
(@) 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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] No[ ]

If the response to 9.2 is Yes, provide information related to amendment(s).

On May 8, 2020 the Board of Directors approved changes to the Company’s Code of Business Conduct and Ethics and the CEO/Senior Financial Office Code of Conduct to provide the

following: 1. Conflicts of Interest — The changes here are intended to allow greater flexibility for Progressive people to work for non-competing business entities in their spare time. The new
language also allows Claims people who handle claims for Uber, Lyft and other transportation network companies and who are not managers to participate as drivers on the platforms of
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3
9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

we have attempted to simplify and clarify the language of this section of the Code. 2.Antitrust— These changes revise the Q&A on

participation in industry association meetings to include provisions encouraging people to review the company’s Antitrust Guidelines prior to participation and contact the Company’s Law
Department with any questions. 3.Safety — The changes here revise the provisions on precautionary items that people may permissibly carry with them to work to expressly exclude tasers
and stun guns. Also, the provisions on avoiding inappropriate risks have been revised to include an express reference to the Company’s Weapons and Workplace Violence Policy. 4.
Agreements with Former Employers — The revisions here add non-solicitation agreements to the list of agreements with former employers that newly hired employees are required to

disclose and comply with. 5.Salvage — The prohibition against certain claims employees purchasing Progressive salvage have been expanded to cover the types of property insured by
Progressive Home. 6.Disclosure of Crimes — This section has been revised to require employees to disclose not only serious criminal convictions but also serious criminal charges as well.

“Serious” refers to criminal activity involving violence, breach of trust, or dishonesty, whether misdemeanor or felony.

Have

any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Ifyes,

indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[ ] No[X]

Yes[ ] No[X]

0

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes,

Amou

give full and complete information relating thereto:

nt of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Yes[ ] No[X]

0

0

Yes[X] NoJ ]

14.2 If yes, please complete the following:
1
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,308,790,151 1,416,493,491
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 177,307,729 100,001
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,486,097,880 $ 1,416,593,492
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

CITIBANK, N.A. 338 GREENWICH STREET NEW YORK, NY 10013

STATE STREET 801 PENNSYLVANIA AVE KANSAS CITY, MO 64105

PNC BANK, N.A. 1900 EAST 9TH STREET CLEVELAND, OH 44114
17.2 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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 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 2
Name of Firm or Individual Affiliation
PROGRESSIVE CAPITAL MANAGEMENT CORP. A
STATE STREET GLOBAL MARKETS, LLC U

Q07.1



Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, 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 assets?

Yes[ ] No[X]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's invested assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
N/A PROGRESSIVE CAPITAL N/A DS
MANAGEMENT CORP
30107 STATE STREET GLOBAL MARKETS, SEC DS
LLC

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI 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.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

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

21. 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 security was 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 reporting 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?

Q07.2
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
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 the reporting entity? Yes[ ] NoJ[ ]

Qo8



statement for June 30, 2020 of e PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE

Qo9




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... L [t [ e | e (VK)o 29 | 2,500 | s 3,034
2. Alaska......coooorrrenrnnreieniens AK|....... I T 20,545 | oo 28,160 | ..o [ H<1510) [ (3,007) 54,341 | oo 55,860
3. ANiZONA.... AZ|.... ISP O (51,865) | ...cvuvrrrnenes 4577,759 | oo 1,260,097 | ..cvvvviiine 1,606,767 | ..ovvvrevreenne. 2,156,534 | ..ccooviinns 2,384,963
4, Arkansas.........coomrrerninnenns AR |...... L. 557,469 618,535 158,672 381,385 157,229 | oo 148,758
5. California.......cccoerernieneirenen CA|.. L. 21,303,714 | .ovrvnee 20,169,196 ...6,725,232 9,466,978 8,781,669 | oo 4,569,512
6. Colorado........coeurrerrerenrennenes CO ... IS T 2,455,993 | ..o 2,739,854 | .o 1,118,766 | .oovvvveveenes 1,064,400 | ...coovvvrnnne. 1,266,614
7. Connecticut........cveuuevrnevrernenas CT]|...... Lo | v 107,216,672 | ....c.cenn.. 105,575,440 | .....ccocuuvee 55,776,129 | ...cvvovvrenee 54,086,560 | .............. 102,480,698
8. Delaware.......c.ccoeovrerrcneennenn. DE | i Lt [ e | e | ettt | resens ettt nee | sttt nnans
9. District of Columbia................ DC|...... Lo | v 5,333,883 | .o 5,704,321 | v 2,755,488 | ..ccovvvines 3,385,280 | ..oovvvveirinee 3,215,861
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18.  Kentucky
19, LOUISIANA........cvverererreriririririnas LA|...... Lo e e | oersrneneesonnnnensee(3,100) [ v (4,860) | o
20.  MainB....ocooeeeenierererineineieinae ME |....... L.... 411,517 437,442 329,537
21, Maryland.......c.cocovevvvminirninne MD ... L.... 32,077,269 | ...ccovvrenee 32,492,216 16,175,505 42,362,197 | oo 34,638,669
22. Massachusets........c..ccceneenee. MA|...... IO PR 57,381,935 | oo 48,849,821 | ..o 22,846,729 | ......cc.. 22,218,326 | ...ocuneene. 29,572,390 | covrrveernn 26,049,720
23, Michigan.......cocoevenrnneeeeed M il i e | veveensinssnsnsensnneneens | sernensessenseenssssessens(Q0) | rrereerereeneensrneeeseinsenees | seereesessseneennennes 1,452
24, MiINNesOota.......coeeeeeneereneeend MN L s [ e | vevesennsnneenenn 14,2000 | 18,844 | 09,028 | 116,034
25, MiSSISSIPPic.rvreeeerenereereneeeeed MS L [ e | e 1718) | e (1,800) | i35 | e 251,677
26.  MiSSOUM.....coocvvrerrerreerseneneenMO |l | 184,321,909 | ........... 159,424 444 | ..............87,537,549 | ............... 73,223,116 | ............. 116,656,774 | ............... 98,723,348
27. Montana........cccoovveveeereeneeene
28, Nebraska........ccoveveneeneneend NE il s [ e
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee 144,902 | ..coovvvrvins 148,960
33.  New York..... 404,529,646 ...409,479,018
34, North Carolina.........ccoeereeeesdNC [ it Lis s [ e
35, NOth DAKOLA. ... edND sl [ | vttt | cereesessesesessessesssssesssstans | sesseseessessassssssssastssests | sesessessassssssessassssssessesenne
36. 6,914,123 ...1,399,577 , ..21,340,144
37, OKIANOMA. ... OK | Lt [ | vt sssieesstssieess | eoreesessesessssessessesessestans | sessessessessessessnssastsssnsss | seressessssssessessassssssessasenne
38, Oregon.......cceeveeeenrveieinneeeed OR i L e | veverieeeeereennveesseenns | evvveeresreiensnnensn(0,217) | evevieeiiieieieeeeeen(890) [
39.  Pennsylvania 2,334,951 | i 2,900,175 | .oooovrerrrernns 1,687,127 | oo 1,456,770 | e 1,752,544
40. Rhode Island 56,549,691 | ...ccovvvrnenee 52,824,487 29,180,515 43,354,296
41.  South Carolina.........coceevevenee. SC| ... Lt ettt [ eerreieieni et entes | reesens st ent st ntentenes | seteetee sttt ettt enas | feeestest et een
42.  South Dakota........cccrerrrnrenee SD|...... Lt s [ et | e | st | e
43, Tennessee.......ccommeurereeens TN|....... Lo | e 19,284,830 | ..ccovveenee 15,829,119 | oo 9,841,620 | ..ocvvrreenes 8,732,001 | oo 8,385,270
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 18,513,205 | ..coovvvene. 15,024,729 | ..o 4,966,219 | ..cocvvvrernes 5,652,167 | ..covvvvrrrenns 4,175,431
45, Utah..ccee UT . Lo | v M2178 | s 121,324 122,377 | oo 55,180 | oo 21,512
46, Vermont.........coevvveeninnennenns VT ....... Lot e [ eersensesssssssssssssessnennenns 118,351 | oo [(C1SK ) [P [C10) ] E— 127,863
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | e 434,908 | ..o 531,192 | v 208,541 | .o 274,382 | oo 4,870,510 | .coovrerverernns 5,142,573
48, Washington.........cccoervrnrennen. WA|....... Lo | v 135,081,874 | .............. 118,751,657 | covovvvrerenne 59,560,039 | ...coovvvnrenee 58,387,424 | ..o 86,444,181 | ...oovvrrnvn 80,409,908
49.  West Virginia......c..cccorvveneenee. WV |....... Lt [ et [ et | st [316) 1 [P (274) [ o | e 1,310
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51. Wyoming
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 1,142,424154 | 1,082,552,328 ..572,492,932 | ..............552,652,852 | ..............955,838,053 | .............. 911,305,594
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 1 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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statement for June 30, 2020ofthe PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOL DING COMPANY GROUP -- PART 1 — ORGANIZATIONAL CHART
PROGRESSIVE CORPORATION

34-0963169
OH
| [
PROGRESSIVE DIRECT HOLDINGS, INC. PROGRESSIVE COMMERCIAL HOLDINGS *
' ' DRIVE INSURANCE HOLDINGS, INC. ARX HOLDING CORP.
INC. (100% ownership)
83-0371538 59-3491541
20-1583033 83-0371533
-15 DE DE 1
DE DE *SEE ATTACHED EXHIBIT A FORLIST OF SUBSIDIARIES
PROGRESSIVE | [ PROGRESSIVE | [ PROGRESSIVE | [ PROGRESSIVE PROGRESSIVE
PROGRESSIVE PROGRESSIVE PR%GH%%:'VE MOUNTAIN NATIONAL PROGRESSIVE ARTISAN AND UNITED WEST MOUNTAIN PREFERRED CLASSIC BAYSIDE PR%‘Z"\'A';‘/?IS:VE Sgﬁ%ﬁiiﬁgg\‘ PROGRESSIVE
ADVANTAGE "AUTO PRO INSURANCE LAUREL CONTINENTAL EXPRESS TRUCKERS FINANCIAL INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE FREEDOM
AGENGY INSURANGE COMPANY ASSURANCE INSURANCE INSURANCE CASUALTY CASUALTY COMPANY COMPANY COMPANY COMPANY COMPANY CORP COMPANY INSURANCE
' COMPANY COMPANY COMPANY COMPANY COMPANY COMPANY
INC. AGENCY, INC
34-1804869 S8.1772717 Gfgémss“; 23-2509971 06-0281045 59-3213719 59-3213819 36-3298008 95-2676519 93-0935623 34-1287020 39-1453002 31-1193845 9195'2_31101096370 5;’5'51?358177805 20-3187886
on s L N oH p 155-44180 155-10243 155-10193 155-10194 155-11770 155-27804 155-35190 155-37834 155-42994 155-17350 on 1 N N 155-12302
OH 1 NY 1 OH 1 wi 1 OH 1 OH 1 oH 1 OH 1 wi 1 OH 1 OH 1
PROGRESSIVE
BLUE HILL
PROGRESSIVE | | PROGRESSIVE PROGRESSIVE PROGRESSIVE | | PROGRESSIVE | | PROGRESSIVE PROGRESSIVE SPECIALTY DRIVE NEW PROGRESSIVE| | PROCRESSIVE PROGRESSIVE | PROGRESSIVE | PROGRESSIVE PROGRESSIVE PROGRESSIVE CASUALTY
NORTHERN COMMERCIAL | | commERCIAL SECURITY NORTHWESTERN AMERICAN
ADVANCED MARATHON SELECT MAX PALOVERDE PREMIER UNIVERSAL INSURANCE JERSEY MICHIGAN INSURANCE ADVANTAGE CASUALTY INSURANCE INSURANCE INSURANCE INSURANCE
INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE COMPANY INC. INSURANCE INSURANCE COMPANY AGENCY. ING COMPANY COMPANY COMPANY COMPANY COMPANY
Q| comeany COMPANY COMPANY COMPANY COMPANY COMPANY OF COMPANY COMPANY COMPANY i
ILLINOIS 34-6513736
47-184 - - - - - -
| 62-0484104 33-0350911 59-3213815 34-0472535 86-0686869 36-3789786 36-3789787 1 81 96458 68-0004572 34-1787734 3145;_331:6323; 21-2393886 2&;‘?1923847697 7125;_250902? 911555279812;’ 3;51?;:215927 155-24260
| 1s5-11851 155-37605 155-10192 155-24279 155-44695 155-21735 155-21727 55-15643 155-11410 155-10187 wi | oH . oH 1 A . oH h oH J
OH 1w 1 OH 1 oH 1 IN 1 oH 1 wi 1 L ! NJ 1 Mi 1 OH 1
PROGRESSIVE PROGRESSIVE PROGRESSIVE| | PROGRESSIVE PC
DIRECT GARDEN STATE SPECIALTY GULF INVESTMENT
INSURANCE INSURANCE INSURANCE INSURANCE COMPANY
COMPANY COMPANY COMPANY COMPANY
34-1524319 22-2404709 34-1172685 34-1374634 34-1576555
155-16322 155-14800 155-32786 155-42412
OH 1 NJ 1 OH 1 OH 1 DE 1
GADSDEN AL, TRUSSVILLE/
LLC PROGRESSIVE CAHABA AL,
LLC
358 VENTURES,| | PROGRESSIVE PACIFIC CAPITAL PROGRESSIVE | [ PROGRESSIVE
NG RSC. INC MOTOR CLUB MANAGE MenT]| | INVESTMENT ADJUSTING
: i CoRP COMPANY, INC.| |cOMPANY, INC.
OH 1 84-3633213 34-1574448 ’ ) : OH 1
95-2706008 13-3673368 34-1378861 34-1574447
OH 1 OH 1
CA 1 Ny 1 DE 1 OH 1
PROGRESSIVE
COUNTY MUTUAL
INSURANCE COMPANY PROGRESSIVE
(A Texas county mutual PROGRESSIVE WILSON VILLAGE LIFE GARDEN SUN PROGNY PROGRESSIVE COMPANY NAME
insurance company PREMIUM MILLS LAND TRANSPORT INSURANCE INSURANCE AGENCY, VEHICLE
managed by P rogressive BUDGET, INC. co. CORP. COMPANY SERVICES, INC. SERVICE FEDERAL EMPLOYER IDENTIFICATION NUMBER
gec Dy Prog INC. COMPANY NAIC GROUP AND COMPANY CODES
Casualty Insurance 84-4920049
Company) 34-6530101 34-1324270 51-0295493 NAIC# TBD 99-0311966 11-3203413 20-2702408 Ownership:
OH 1 State of 1. Wholly owned and controlled
74-1082840 OH 1 OH 1 DE 1 Hi 1 NY 1 OH 1 Incorporation 2. Asindicated
155-29203
TX 2
06/30/20




Statement for June 30, 2020 ofthe. PROGRESSIVE CASUALTY INSURANCE COMPANY

HEDULE Y — INFORMATION NCERNING ACTIVITIES OF INSURER MEMBER F A HOLDIN MPANY GROUP -- PART 1 — ORGANIZATIONAL CHART

ARX Holding Corp. (Delaware)
DOI: 6/5/1997
FEIN: 59-3491541
NAIC Group Code: 155

J, 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100% 100%
0% Ownership Ownership Owne rshlp Ownership Ownership Ownership Ownership Owne rShlp Owne rShIP Ownersh|p Ownershlp Ownershlp Ownership
Ownership
American AS| Se|ect Progresswe Sunshlne .
Strategic AS| Assurance Insurance Corp. Property ASI Home Insurance | [ ASI Lioyds, Inc. ASI Underwriters Security PropertyPlus . Ark Royal ASI Undenwiters ASI Select Auto
Corp. (FL) Corp. (FL) (f/k/a ACA (TX) ASI Services, ; Corp. (FL) Insurance Corp.
Insurance Corp. (DE) Insurance . of Texas, Inc. Insurance Insurance Underwriters, (dibla ASI
DOI: 8/9/2004 Home Insurance DOI:10/7/1999 Inc. (FL) (CA)
(FL) X DOI: 8/30/2010 Company(FL) . (TX) Agency, Inc. Agency, Inc. . LLC(FL) Insurance )
. FEIN: 20- Corp.) (Attorney-in- . DOI: 10/22/1998 : ; ) DOI: 4111/17
DOI: 8/18/1997 FEIN: . DOI: 5/21/2001 (FL) (DE) ) Acquired: 6/1/ Services, Inc. in
. 1284676 Acquired: Acquired: 1/1/2008 | | Fact ASI Lloyds) i ) ) FEIN: 59- : FEIN:
FEIN: 59- 27-3421622 . FEIN: 59- DOI: 7/22/2002 FEIN: 47- 2016 FEIN: Nevada)
O 3459912 NAIC NAIC Code: NAIC Code: 6/1/2016 FEIN: 56-2512990 FEIN: 59- 3720125 FEIN: 11- 4504370 3538810 26-0325360 DOI: 10/1/1999 81-1112584
. 12196 : FEIN: 26-1142659 | | NAIC Code: 11072 3621835 : i FEIN: 59-3602626 | | NAIC Code: 16140
::‘ Code: 10872 14042 NAIC Code: 13038 3644072
= v
AS| Preferred 40% )
Insurance Corp. Qunership,
(FL)
DO:_ :Ez|r/\11-3§s?08 ASlI Lloyds
1996532 NAIC  (aTexas Lloyds e-Ins, LLC
Code: 13142 Insurance company (FL)
managed by AS| DOI: 1/24/2003
Lloyds, Inc.) FEIN: 01-
DOI: 10/18/2000 0765428
FEIN: 75-2904629
NAIC Code: 11059

EXHIBIT A
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK nternational] or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....................................................... 00000... |34-0963169.. |............... |0000080661|NYSE........ | The Progressive Corporation Board, Management...........c.ccccoceevvereerererennn. | BOAM...... [ o, | The Progressive Corporation N
....................................................... 00000... [83-0371533.. |....ccccvcvvre | cererrenererrene | seveeeneennnnn | Drive Insurance Holdings, Inc The Progressive Corporation.................ce........ |Ownership......... |....100.000 |The Progressive Corporation veee eeeneNes
0155 | Progressive Insurance Group. [ 11410... [68-0004572.. | .....cccoecves | orerererneienss | ererreisniennns Drive New Jersey Insurance Company...........ccoeueeeereveenns N Drive Insurance Holdings, INC..........cccocvvvinne Ownership......... ....100.000 | The Progressive Corporation............... | .o.... N
0155 | Progressive Insurance Group. | 12879... | 20-4093467 .. Progressive Commercial Casualty Company............cc........ OH.......... Drive Insurance Holdings, INC.........cccvcvivnenne Ownership......... ....100.000 | The Progressive Corporation............c.. | ... N
0155 | Progressive Insurance Group. | 24252... |34-1094197.. Progressive American Insurance Company..........c...ccceunne OH.......... Drive Insurance Holdings, Inc...........cccccveneeee. Ownership......... ....100.000 |The Progressive Corporation RO DO N......
0155 | Progressive Insurance Group. [ 17350... |31-1193845.. Progressive Bayside Insurance Company............cccceuvevvennes OH.......... Drive Insurance Holdings, INC..........cccocvveinne Ownership......... ....100.000 | The Progressive Corporation............... | ...... N
0155 | Progressive Insurance Group. | 24260... | 34-6513736.. Progressive Casualty Insurance Company............cccvverene. OH.......... Drive Insurance Holdings, INC.........ccccvvvvvnnenne Ownership......... ....100.000 | The Progressive Corporation.........c..c.. | v.... Neooene
....................................................... 00000... |34-1576555.. PC Investment Company........c.ccccoeevrerrenirerresscsniesssnienees | DEviiinnns Progressive Casualty Insurance Company...... | Ownership......... |....100.000 |The Progressive Corporation oY e
0155 | Progressive Insurance Group. |29203... | 74-1082840.. Progressive County Mutual Insurance Company................. L, S A s Progressive Casualty Insurance Company...... Management...... | ..cccooerienrenns The Progressive Corporation N
0155 | Progressive Insurance Group. [42412... |34-1374634.. | .... . | Progressive Gulf Insurance Company..... . | Progressive Casualty Insurance Company...... Ownership......... |....100.000 | The Progressive Corporation... Y.
0155 | Progressive Insurance Group. [ 32786... |34-1172685.. Progressive Specialty Insurance Company. Progressive Casualty Insurance Company...... Ownership......... ....100.000 |The Progressive Corporation Yoo
....................................................... 00000... |.oeererrererrenenns Trussville/Cahaba, AL , LLC Progressive Specialty Insurance Company...... | Ownership......... |....100.000 | The Progressive Corporation [\
0155 | Progressive Insurance Group. [42994... |39-1453002.. |.... . | Progressive Classic Insurance Company . | Drive Insurance Holdings, Inc Ownership......... |....100.000 | The Progressive Corporation... N
0155 | Progressive Insurance Group. [ 10067... |99-0311930.. Progressive Hawaii Insurance Corp..........ccccevevevreverernnnes Drive Insurance Holdings, Inc. Ownership......... ....100.000 |The Progressive Corporation N
0155 |Progressive Insurance Group. | 10187... | 34-1787734.. Progressive Michigan Insurance Company Drive Insurance Holdings, INC..........cccvvvvnnenne Ownership......... ....100.000 | The Progressive Corporation............c.. | ... [\
0155 | Progressive Insurance Group. [ 35190... |93-0935623.. Progressive Mountain Insurance Company Drive Insurance Holdings, INC.........ccccocvveienne Ownership......... ....100.000 | The Progressive Corporation............... | ... N
0155 |Progressive Insurance Group. | 38628... | 34-1318335.. Progressive Northern Insurance Company.........c..ccccoeeeeene. Drive Insurance Holdings, INC.........ccccvevivnenne Ownership......... ....100.000 | The Progressive Corporation............c.. | ... N
0155 | Progressive Insurance Group. [42919... |91-1187829.. Progressive Northwestern Insurance Company................... OH.......... Drive Insurance Holdings, Inc...........cccccveneeee. Ownership......... ....100.000 |The Progressive Corporation............... | ...... N.......
0155 | Progressive Insurance Group. [ 37834... | 34-1287020.. Progressive Preferred Insurance Company............cc..cuee... OH.......... Drive Insurance Holdings, InC..........cccocvvveinne Ownership......... ....100.000 | The Progressive Corporation............... | ...... N
0155 | Progressive Insurance Group. | 10050... | 72-1269745.. Progressive Security Insurance Company............cocveeneens LA.......... Drive Insurance Holdings, INC.........ccccvvvvvnnenne Ownership......... ....100.000 | The Progressive Corporation.........c..c.. | v.... N
0155 | Progressive Insurance Group. [ 38784... [59-1951700.. Progressive Southeastern Insurance Company................... 1\ Drive Insurance Holdings, INC.........ccccovvvvienne Ownership......... ....100.000 | The Progressive Corporation............... | e.... N
0155 | Progressive Insurance Group. | 27804... |95-2676519.. Progressive West Insurance Company...........ccoeeeereeneennens OH.......... Drive Insurance Holdings, INC.........ccccvevuvnenne Ownership......... ....100.000 | The Progressive Corporation............c.. | ... N
0155 | Progressive Insurance Group. [ 12302... |20-3187886.. Progressive Freedom Insurance Company............ccccccueee. OH.......... A Drive Insurance Holdings, Inc...........cccccveveeee. Ownership......... ....100.000 |The Progressive Corporation............... | ...... N.......
....................................................... 00000... |27-2393886.. Progressive Commercial Advantage Agency, Inc................ |OH.......... [NIA............... | Drive Insurance Holdings, Inc.......................... | Ownership......... |....100.000 | The Progressive Corporation N
....................................................... 00000... {20-1583033.. Progressive Commercial Holdings, INC.........ccocuvvrverrerennces The Progressive Corporation.................cc........ |Ownership......... |....100.000 |The Progressive Corporation N
0155 | Progressive Insurance Group. [ 10194... [59-3213819.. Artisan and Truckers Casualty Company...........ccccevevrrrennee. Progressive Commercial Holdings, Inc Ownership ....100.000 |The Progressive Corporation N
0155 | Progressive Insurance Group. [ 10243... |06-0281045.. |.... . | National Continental Insurance Company... . | Progressive Commercial Holdings, Inc . | Ownership......... |....100.000 | The Progressive Corporation... N
0155 |Progressive Insurance Group. | 10193... |59-3213719.. Progressive Express Insurance Company.............cocovveenene. Progressive Commercial Holdings, Inc Ownership ....100.000 | The Progressive Corporation [\
0155 | Progressive Insurance Group. [ 11770... | 36-3298008.. United Financial Casualty Company............cccccvueeerevennnn. Progressive Commercial Holdings, Inc Ownership ....100.000 |The Progressive Corporation N
0155 | Progressive Insurance Group. | 15643... |47-1849658.. |.... . | Blue Hill Specialty Insurance Company, Inc . | Progressive Commercial Holdings, Inc . | Ownership......... |....100.000 | The Progressive Corporation... N.......
....................................................... 00000... |83-0371538.. Progressive Direct Holdings, INC........ccocveveveevivcreeicrene, The Progressive Corporation.......................... | Ownership ....100.000 |The Progressive Corporation N......
0155 | Progressive Insurance Group. |44180... |23-2599971.. Mountain Laurel Assurance COmpany............ccocveeeereeeneense Progressive Direct Holdings, InC.........ccccoeene. Ownership......... ....100.000 | The Progressive Corporation............c.. | ... N
0155 | Progressive Insurance Group. [11851... |62-0484104.. Progressive Advanced Insurance Company.........c..cccevn. OH.......... Progressive Direct Holdings, Inc.............c.c..... Ownership......... ....100.000 |The Progressive Corporation RO IO N.......
....................................................... 00000... |58-1772717.. Progressive Auto Pro Insurance Agency, Inc..........c.cccccceee. |[FLoeeneo. | NIAL............... | Progressive Direct Holdings, Inc...................... | Ownership......... |....100.000 | The Progressive Corporation............... [ ....N.......
0155 |Progressive Insurance Group. |44288... |62-1444848.. Progressive Choice Insurance Company..........ccccoeeeverenne. OH.......... Progressive Direct Holdings, IncC.........cccceve.e. Ownership......... ....100.000 | The Progressive Corporation............c.. | ... [\
0155 | Progressive Insurance Group. | 16322... | 34-1524319.. Progressive Direct Insurance Company............ccceeevennnen. OH.......... Progressive Direct Holdings, Inc.............cc.c..... Ownership......... ....100.000 |The Progressive Corporation............... | ...... N......




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK nternational] or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....................................................... 00000... | coeerieririeren | e . |Gadsden, AL, LLC.........ccccooeviviericeeviers ... |OH... . | Progressive Direct Insurance Company .. | Ownership......... |....100.000 | The Progressive Corporation... N.......
0155 | Progressive Insurance Group. | 14800... |22-2404709.. Progressive Garden State Insurance Company................... N Progressive Direct Holdings, Inc..........cc.cc....... Ownership......... ....100.000 |The Progressive Corporation N
0155 |Progressive Insurance Group. | 37605... | 33-0350911.. Progressive Marathon Insurance Company.............c..cee...... 17 F— Progressive Direct Holdings, Inc...........cccoee.u. Ownership......... ....100.000 | The Progressive Corporation [\
0155 | Progressive Insurance Group. | 24279... |34-0472535.. |.... . | Progressive Max Insurance Company.... . |OH.. . | Progressive Direct Holdings, Inc... . | Ownership......... | ....100.000 |The Progressive Corporation... N
0155 | Progressive Insurance Group. | 44695... | 86-0686869.. Progressive Paloverde Insurance Company. 1\ IS Progressive Direct Holdings, Inc.........cc.cocevene. Ownership......... ....100.000 | The Progressive Corporation N...ooe
0155 | Progressive Insurance Group. [21735... | 36-3789786.. Progressive Premier Insurance Company of lllinois............. OH.......... Progressive Direct Holdings, InC.............cocv.... Ownership......... ....100.000 |The Progressive Corporation............... | ...... N......
0155 | Progressive Insurance Group. [ 10192... |59-3213815.. Progressive Select Insurance Company............cceeuevnnen. OH.......... Progressive Direct Holdings, Inc...........c.cc....... Ownership......... ....100.000 | The Progressive Corporation............... | ...... N
....................................................... 00000... |34-1804869.. Progressive Advantage Agency, INC........cc.coecvevernrrernennes | OHuiinn Progressive Direct Holdings, Inc...................... |Ownership......... |....100.000 | The Progressive Corporation............... |.....N.......
0155 | Progressive Insurance Group. [21727... | 36-3789787.. Progressive Universal Insurance Company..............cceuuu... L'/ Progressive Direct Holdings, InC............cccccv.... Ownership......... ....100.000 |The Progressive Corporation............... | ...... N......
0155 | Progressive Insurance Group. | 16816... | 84-4920049.. Progressive Life Insurance Company ...........cccoeveerieneennns OH.......... The Progressive Corporation.............ccccoeeeeene. Ownership......... ....100.000 | The Progressive Corporation............c.. | .c.... N
....................................................... 00000... {99-0311966.. Garden Sun Insurance Services, LLC...........ccccoeeveviveveeeees | Hlocveeo. [NIAL.............. | The Progressive Corporation........................... |Ownership......... |....100.000 |The Progressive Corporation............... | .....N.......
....................................................... 00000... |95-2706008.. Pacific Motor Club............ccccccoveveiverveviiesesiceceiveississeiseienss | CAuinicvees | NIA.L............... | The Progressive Corporation........................... | Ownership......... |....100.000 | The Progressive Corporation N
....................................................... 00000... [11-3203413.. PROGNY Agency, INC.......ccccovveerrernenenernernenenereessnineeneens | NY e [INIALL.............. | The Progressive Corporation..............cccco.e..... | Ownership......... |....100.000 | The Progressive Corporation N
....................................................... 00000... |34-1574447.. Progressive Adjusting Company, Inc.........c..cccoeeveveivveneens |OHoecii [ NIAL............... | The Progressive Corporation.................cee....... | Ownership......... |....100.000 | The Progressive Corporation..........c.... [ cc.Neooii.
....................................................... 00000... [13-3673368.. Progressive Capital Management Corp NY........ [NIA............... | The Progressive Corporation........................... |Ownership......... |....100.000 | The Progressive Corporation N
....................................................... 00000... |34-1378861.. Progressive Investment Company, Inc The Progressive Corporation..............c..ce........ |Ownership......... |....100.000 |The Progressive Corporation RO \\ A
........ 00000... |34-6530101.. Progressive Premium Budget, INC.........ccocvveerieieireiennnnn. The Progressive Corporation........................... | Ownership ....100.000 |The Progressive Corporation N
........ 00000... [34-1574448.. |.... . | Progressive RSC, Inc.. . | The Progressive Corporation.... . | Ownership......... |....100.000 | The Progressive Corporation... N
........ 00000... |84-3633213.. 358 VENtUrES, INC......ovvcveviceisicreeeee e The Progressive Corporation........................... | Ownership ....100.000 |The Progressive Corporation N......
........ 00000... {20-2702408.. Progressive Vehicle Service Company............ccceeeeveeeene. |OHooocoo. [ NIAL............. | The Progressive Corporation.......................... | Ownership ....100.000 |The Progressive Corporation N
........ 00000... [51-0295493.. | .... . | Village Transport Corp.... . | The Progressive Corporation.... . | Ownership......... |....100.000 | The Progressive Corporation... N
........ 00000... |34-1324270.. Wilson Mills Land Co........c.eueerierrerinrieeisseieississseseenens The Progressive Corporation.................cce....... | Ownership ....100.000 |The Progressive Corporation N
....................................................... 00000... [59-3491541.. ARX HOIAING COMP...vrvrvrireeeeieiieeineie s eeeseeeneeees The Progressive Corporation................cccc....... |Ownership......... |....100.000 |The Progressive Corporation N
0155 | Progressive Insurance Group. [11072... |56-2512990.. ASI Home Insurance COrp.........cccouevereirierersererenseienerseenenns ARX Holding COrp.....cccvveveverereriieereescieiins Ownership......... ....100.000 |The Progressive Corporation............... | ...... N.......
0155 | Progressive Insurance Group. [ 13142... |26-1996532.. ASI Preferred Insurance Corp........ccueeereveerieereeserssenenns American Strategic Insurance Corp................. Ownership......... |...... 40.000 | The Progressive Corporation............... |...... N
0155 |Progressive Insurance Group. | 13142... | 26-1996532.. ASI Preferred Insurance COorp.........oereeeenrereseensereennennes ARX Holding Corp Ownership......... [...... 60.000 | The Progressive Corporation............... | ...... [\
0155 | Progressive Insurance Group. [ 10872... |59-3459912.. American Strategic Insurance Corp ARX Holding Corp Ownership......... ....100.000 | The Progressive Corporation............... | ... N
0155 | Progressive Insurance Group. [ 11059... |75-2904629.. ASILIOYAS. ..ottt ASI Lloyds, INC....ocvevecieieeeeee s Management...... | ..ccceerreunnne The Progressive Corporation............... | ...... N
0155 |Progressive Insurance Group. | 12196... | 20-1284676.. ASI ASSUrANCE COMP...euvrrrrererireiseisseseesesseessessesesssssesseens ARX Holding Corp Ownership......... ....100.000 | The Progressive Corporation............c.. | ... [\
0155 | Progressive Insurance Group. [ 14042... |27-3421622.. ASI Select INSUrance Corp........ceeuiverererresieessieneeneens ARX Holding Corp Ownership......... ....100.000 | The Progressive Corporation............... | .o.... N
....................................................... 00000... {59-3538810.. ASI SEIVICES INC....ooereieeieeie e ARX Holding Corp........cccceeerevrerneereereerneenneneene. | OWNership......... |....100.000 | The Progressive Corporation............... | ....Nuco..o.
....................................................... 00000... [59-3621835.. ASI Lloyds, Inc ARX Holding Corp Ownership......... |....100.000 | The Progressive Corporation N,
....................................................... 00000... {59-3720125.. ASI Underwriters of Texas, Inc.... ARX Holding Corp Ownership......... |....100.000 | The Progressive Corporation N
........ 00000... [11-3644072.. Sunshine Security Insurance Agency, INC..........coecrverevnrenes | Flovrriennnn ARX Holding Corp Ownership......... |....100.000 | The Progressive Corporation Neoone
........ 00000... |59-3602626.. |.... . | ASI Underwriters Corp. . |FL... . | ARX Holding Corp..... .. | Ownership......... | ....100.000 |The Progressive Corporation... N
........ 00000... [01-0765428.. €-INS, LLC....oeiieecreecnereneeeseneeeessesseseenesensnnes | Pl ASI Underwriters COrp.........ccccovvereereerneeneeneene. | OWNEIShip......... |....100.000 | The Progressive Corporation N
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PART 1A - DETAIL OF INSURAN
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SCHEDULE Y

CE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK nternational] or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0155 | Progressive Insurance Group. [ 13038... |26-1142659.. . | Progressive Property Insurance Company.. .|FL.... .. |ARX Holding Corp. . | Ownership......... |....100.000 | The Progressive Corporation... N....... 1,3,4...
0155 | Progressive Insurance Group. [ 16140... |81-1112584.. ASI Select Auto Insurance Corp ARX Holding Corp Ownership......... ....100.000 | The Progressive Corporation............... | ...... N 1,3,4.
........ 00000... {26-0325360.. Ark Royal Underwriters, LLC..........ccoovvenrerminerneenrereirnieneeneens ARX Holding Corp Ownership......... |....100.000 | The Progressive Corporation N.....|1,3,4
........ 00000... [47-4504370.. . | PropertyPlus Insurance Agency, Inc ARX Holding Corp Ownership......... |....100.000 | The Progressive Corporation N |1, 3, 4.....
Aster Explanation
1 Schedule Y Part 1A is a common schedule for all companies of The Progressive Corporation, however column 10 requires specific relationship information relative to the reporting entity.
2 Progressive County Mutual Insurance Company is a Texas county mutual insurance company that is managed, but not owned by Progressive Casualty Insurance Company.
3 None of the companies that are part of The Progressive Corporation are Federally chartered or insured institutions and therefore, do not have Federal RSSD numbers.
4 Effective April 1, 2020, The Progressive Corporation purchased 100% ownership in the ARX Holding Corp.
5 AS| Lloyds is a Texas Lloyds insurance company that is managed, but not owned by ASI Lloyds, Inc.




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

1

Prior Year to Date

Direct Lt

Percentage

0SS

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

153,666,531
328,974,017

..2,985,792

..3,685,828
.2

80,402,619
156,414 134

................................. 0.000
...... 0.000

..(123.171)

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3

Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

...2,675,973

.................... 20675391

294,961,961
..... 86,422,324
...167,881,048

597,255,857
..162,333,180
..336,482,088

5
A
.3

67,607,148
53,776,636
20,965,992

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N




10

Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof..cee. | oo 484,851 | oo 88,381 | oo 573,232 | oo 157,420 | oo 8,039 | oo, 165,459 | cooovvcrerea 330,464 | ..o 15,939 | oo, 67,943 | oo 414,346 | .o 3,033 | o 3,539 | oo 6,572
2. 2018 [ 661,123 | oo, 144,166 | oo, 805,289 | .o 229,631 | oo 17,534 | i, 247,165 | v 443178 | oo 43,298 | ..o 89,969 | ..o, 576,445 | ..o, 11,686 | .ovocvcrerieninnaad 6,635 | oo, 18,321
3. Subtotals
2018 + Prior.....c.. | coceevvreernns 1,145,974 | .o 232,547 | oo, 1,378,521 | oo 387,051 | oo 25573 | oo 412,624 | ..o 773,642 | oo, 59,237 | o 157,912 | oo 990,791 | .ol 14719 | 10,174 | 24,893
4, 2019 s | e, 1,711,369 | oo 480,689 | ...ccocevrnnnns 2,192,058 | ...ccovcrene 737,530 | oo 72,337 | oo 809,866 | ....ccoorvrennnnen. 955,353 | e 156,411 | oo 268,679 | ..o 1,380,443 | ..o (18,486) | ...cvvvvrernnnes 16,737 |, (1,749)
5. Subtotals
2019 + Priof........ | cooevrereerennas 2,857,343 | oo 713,236 | oovverernans 3,570,579 | oo 1,124,581 | oo 97,909 | ..ocoerrne. 1,222,490 | ..o, 1,728,995 | oo 215,648 | .ooovererinns 426,590 | ...ccoovvrnnee 2,371,233 | cooecerieiieeeeeen(3,767) | e 26,911 23,144
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D 0.0 S [ 1,433,646 | ..covvrnee. 1,433,646 |....ccoo...... D0, S 868,659 | ..ooovvireririans 332,672 | oo 1,201,331 | .o .0 SN R 0.0 T PR XXX i
7. Totals....ccoveees | v 2,857,343 | .ooiveee 713,236 | oo 3,570,579 | ccvvvirere. 1,124,581 | oo 1,531,556 | oo 2,656,136 | ...cccvvvvrene 1,728,995 | ..coovovvivne 1,084,306 | ...ccovevvererrine 759,263 | .coovervrere 3,572,564 |....coooverviernnn (B,767) | eveeererieren 26,911 | oo 23,144
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | covevvveeeee, 3,035,498
| P 0.1% | 2. oo 38%| 3. e 0.6 %

Col. 13, Line 7

Line 8

4 0.8 %




Statement for June 30, 2020ofte. PROGRESSIVE CASUALTY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. 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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

> w N

Bar Code:

* 2 4 2 6 02 02049000002

* 2 4 2 6 02 0203650000 2 *

Q15



Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, STATE TAX CREDITS.......oooteeeeie vt tessssssssssssss e ssssssssssssssssssssssssssssssssssessssssssssssssssssssssns | ssssssssssssssssssssessessassonssesss | sosssesssssnssossosssessassansnsss | sessosssesssssssssnssassssseseons [V 7,635,000
2597. Summary of remaining Write-ing for LiNE 25.........cooueririininriisiinisnessissiessssessssssssessesssssnesssns | sosssssssssssssssssssssnsssssssd | coneensssessssmsnsssssssenssss0 | corersessnsssesessssnessesssans (U I 7,635,000
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. INTEREST EXPENSE ON INTERCOMPANY BALANCES.........coooieeeeeeeieeecteece st seessss s sesssss s ssesssssssssssssnsens | svenssssssssnses (5,265,809)( .....eveeen (22,458,334)| ...ovvvve.. (39,922,519)
1497. Summary of remaining Write=iNS fOr LINE 14..........ciiiiiiiiieiieseesiee s sseness s snesssessssnsenssssnsssesensenssnsnsns | cossssssessesanes (5,265,809)] ....ccoocv.. (22,458,334)( ............... (39,922,519)
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Current year change in encumbrances

Total gain (loss) on disposals............

Deduct amounts received on disposals

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn

Deduct current year's other-than-temporary impairment recognized

Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees

Deduct total nonadmitted amounts.....

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................. 443,143,595

................................. 492,179,204

902,355
1,932,421
808,677
8,673,285

....16,155,215
... 17,257,873

................................. 437,486,050

................................. 443,143,595

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount...........cc.ceurererennn.

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...

Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns

Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation allowance....................

Subtotal (Line 11 plus Line 12)..

Deduct total nonadmitted amounts......

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals

Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et

Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Deduct total nonadmitted amounts

Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

................................. 187,439,479

................................. 165,590,419

(173,099)
................................... 36,893,749
................................... 37,140,969

................................... 39,020,597

9,815,311
..... 9,470,752

187,439,479
.......... 9,887,191

........................................ 344,559

................................. 177,552,288

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired.....

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium..........
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....
. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted amounts......
. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

7,361,169,487
8,378,195,267
12,909,583
422,059,441
68,281,124
...1,202,208,053

................................... 15,164,847




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- ettt ettt ensies | soeesseessenssenssneees 5,727,023,135 | ceoverririris 4,219,589,598 | ....ocovrirriinnne 5,620,310,788 | ..ovvvrvrririrriiinne (5,791,699) [ ..ovevrvvrrriiins 5,727,023,135 | oo 4,320,510,246 | ..o | s 5,299,950,702
NAIC 2 (B)- o1ttt | sonebinesieseieniseeees 1,662,463,004 | ......covcvrrinnne 14,764,328,456 | ....ocoovvvvrennn. 12,442,296,251 | ..oovvvvierieiniiiniinens (159,453) | w.vonvvvrrncrinnene 1,662,463,004 | ......oovvvrrirnnn. 3,984,335,756 | ...eovvurvrierriinieineiinsiseiinesnniis | seeesessinsinnins 1,159,121,318
NAIC 3 (8)-1rucvreireireireieiese bbbttt | eebeesnss s nes et 80,070,189 | .ooovvvrrericrinene 164,229,792 | .oovvvrrirririenn, 167,346,602 | .....ocoovvvrrvrnriireinens 9,178,304 | oo 80,070,189 | ...ovvrrireireiiis 86,131,683 | ..o | e 62,528,894
NAIC 4 ()-vuvrerrereeereiieeiseteises sttt ettt ss st snssessenes | sessessessesssnsssssessenens 69,928,264 | .....oovrerrrninns 1,000,000 | ..eoverrererircirerires 30,422,866 | .....ovvvrvrriiriiirinns 9,212,266 | ..o 69,928,264 | ....ccovvvrvriririins 49,717,864 | ..o | e 52,549,936
NAIC 5 (B)- 11 rereereeseise ettt st s sttt sttt ns | 2otsess s s s st s s st st s s s ssees | 4estsessess s s st s s st st st st s taes | SeeeseeEseeEseee s s s E s s s s e s s ssees s | eeteet et Rkt tne | SeieeseRs et Rttt s st et enes | Sebess et sttt ettt 0 [ oot | e
NAIC B (B)- .- vverereereireireeiseeiseeisse sttt | enssessssssns s snssenees 7,653,445 | .o | e 848,798 | ..o 225978 | oo 7,653,445 | oo 7,030,825 [ ..ioiieiiieciseississsessi s | e 8,697,894
TOtAl BONGS. ...ttt | eonsinnsseni s 7,547,138,037 | oo, 19,149,147,846 | ...ooovovvvviinns 18,261,225,305 | .oooveiiiiriiiiniiiniis 12,665,396 | oooovverinniinnens 7,547,138,037 | coovviviieiiniis 8,447,725974 | oo {0 P 6,582,848,744

20IsO

NAIC 2.t | srieis s 122,913,417 | oo | s | et 376,116 | oo 122013417 | o 123,289,533 | ... | s 120,518,161
10, NAIC 3e s | e 92,671,225 | ..o | s | s 16,914,818 | oo 92,671,225 | ..coviiveici 109,586,043 | ..o | s 100,872,125
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........ccouiuiriiiiiiiisicsssisnsceisrscns | s 215,584,642 | .....coooviiiiiiiiic 0 [ 0 [ s 17,290,934 | ...ooooiiiiiiiia 215,584,642 | ..o 232,875,576 | ...cooviiiiicinisiscin s [0 221,390,286
15.  Total Bonds and Preferred StocK.........oiiiiininiiniinisisisnisnisnisnins | conesnisenisesiienenas 7,162,722,679 | .coocovvvivinnn. 19,149,147,846 | .....cccccvvnnne 18,261,225,305 | ...cccooviiiiiiniiiiians 29,956,330 | ..oooovciiniiiinians 7,762,722,679 | .coovvvvicinn. 8,680,601,550 |....ccoviviiiiiiniiiicinisiinad (O TR 6,804,239,030

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....263,584,896; NAIC 2§.....2,718,399,022; NAIC3§.......... 0; NAIC43§....1,580,000; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......orriirieriernerienes | s 554,680,666 |................... )3, SN O 553,494,239 | .....covvvierieann, 30,613 | v 35,724
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuorerireiereireiiecineieeeeissesesssse et ssssesssssssssssesses | stssssessessassssssessasssnsssssessans 16,678,636 | ..ovvvvveecieiecreeeieeis 141,290,895
2. Cost of short-term iNVEStMENS ACUITEM. .........c.cviviiiiiieiice ettt ssseaens | ebesssssesssssbesssssesssaesesaes 553,494,240 | oo 483,169,089
3. ACCTUAL OF QISCOUNL. ...ttt ettt e e e s s s s s et e e et et et e e ete s e e st eese s e st sesesesesesese st st snsnsnenenenenennenesenenenenenens | seetesessssssssssesssessssssssssensninas 1,304,283 | oo 4,130,383
4. Unrealized valuation iNCrEASE (EBCIEASE)........cvvevriieeireseretesess ettt st s bbb s s sesaes et aessesassssasssesans | sssessessssassessesansessssassssssssessessneas (2,430) [ oo
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeiVEd ON QISPOSAIS..........cucuiiiuireiiiriieiiie ettt a bbb b s s s sssebasseses | tessssssessssesessssesessnsesesntenas 16,696,000 | ..o 611,851,000
7. Deduct amortization Of PIEMIUM.........c.cuiiieiieie ettt bbbt et b s ssesaes | setessesssssnsesses et sn b st es e b b es s saes 98,063 | ..ovcveeeieerieeeiene e 60,731
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvruerrrernrinrirnininsnsiseissnsesnees | seevsssessnsssssessnsssssssssessns 554,680,666 | .....ccorerreeriirriiireininens 16,678,636
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviiiviiieiieiiciiiteseesisissie s esssssssesessssessesssssssssssnes | esisssssesssssesssssssssssssesans 554,680,666 | ...covoveriiieccercins 16,678,636

QsI03




statement for June 30, 2020 of e PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........cceiciiiiieeceiees ey | stessesssessese s sss et 211,350,896 | ...cooovverrieieee s 377,698,414

2. Cost 0f cash €qUIVAIENES ACUINEA..........ccovueiriiiirieieiciee ettt ensenss | sesessesssssssessessssensesessnsenes 50,409,691,303 | ...cooovvrieeieeeene 105,356,662,745

3. ACCTUAL OF BISCOUNL. ...t | fbsebs bbb 7,970,460 | .oooveirnrireseireiiei 15,039,720

4, Unrealized ValUation INCTEASE (AECTBASE)..........euevriirireireiiisiiesseietssietsessssssssse s ssesse st esse st sssesssssssassessess | 4essssessesssssssassessessstessessesassassessessssastessessntes | 1ebssessessessssssessessntassessessnsessassessnsansessesnsen

5. Total gain (loss) on disposals

6. Deduct consideration received 0N diSPOSAIS..............covueueiiciiiiicieieeiet ettt sebesssaees | ebesseaesssseses b b et snaees 48,188,575,751 | coovveveeeiceeiee 105,538,052,661

7. Deduct amortization Of PIEMIUM..........cccucviuiiireiice ettt a et a bt bessseas | 4ebssesessssesssssse b e st et es e s s s b b s s s s s aees BAT | oo

8. Total foreign exchange change in book/ adjUSted CAMTYING VAIUE............c.cvviveveiiieiicic et essaeis | sbessesesssesss s s st es e s s saesesseses s s bsnsebes | suessssssessssesesssses s s s s et e s st et ss et e b e s st sen s snas

9. Deduct current year's other-than-temporary impairment FTECOGNIZEM. ..........euruerrrerurririeieiririeeeeseeeeeessessieres | fressssessessesssessesssessssssesssssssessesssssssessesssanss | foesassessesssssnssssessssansessesssssesassessessnsassesssssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccvvrrrererrrriereieresiens | ceevesessssesesissessessssessees 2,440,436,592 | ...oooveerreeeees e 211,350,896
11. Deduct total NONAAMITIEA @MOUNES.........c..cvuiericriecireireri et b e | £8eEE e E ettt | £hnerseesent s E e ent bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvovrrininrnsismesrssessesssesesssssssssssssssssssnsseess | snssesssssssssnssssssssssensssens s 2g840,436,592 | covviviiiiisiissssissesssesseseesseenens 211,350,896

QsI08
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest............cccccoevererrenenens Marietta GA... | 02/1T12008.... | ceoeeeeeereereeeercnreeereeeeieeees e esseseeeasss s sesssseeseseesesseesenes
Austin Service Center & Claims Office - 10700 North Lamar Boulevard..............cocvererriirirnirinnnne AUSHN. .o TXoo [Q7/08/2005.... | ovoerierveeiieeiieieeesie et
Boston South Service Center & Claims Office - 62 Everett Street Westwood. MA.. | 09/13/2012....
Campus Il Home Office Complex - 300 North Commons Boulevard.............ccccoeirriniininirinnnnene Mayfield Village...........covervverrerinrercnininns OH.. [11/17/1997....
Columbus Service Center & Claims Office - 3208 MOrse ROad............ovvurvrerniveineieieiinsireninies COIUMBUS.......oovvorveeeeiensiesieeeeeeeeneens OH.. | 08/21/2007....
Houston West Service Center - 1045 Wisterwood Road........ Houston . | TX... | 07/15/2013....
Kansas City 1 Service Center & Claims Office - 1930 South 45th Street. . | Kansas City.. .| KS... | 11/09/2005....
Miami Service Center - 14505 SW 27th Way. MIFaMAr ... FL....| 03/03/2016....
Omaha Service Center & Claims Office - 11820 Harrison Street. La Vista NE... [07/19/2012....
Plymouth Meeting Office Building - 5165 Campus DFIVe...........ccccvvveiriniiierineiieiinissiesisssienes Plymouth Meeting............cccoovvvreiniininns PA... | 08/27/1998....
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard San Antonio TX... | 12/07/2005....
Seattle 1 Service Center & Claims Office - 13906 Highway 99... . | Lynnwood WA.. | 10/11/2005....
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South. Federal Way........ccovvemeneenireseenes WA.. [12/22/2005....
SOM Data Center - 300 North Commons BoUIBVArd..............c.coeiieriieirieeieiseeeece s Mayfield Village...........cocvrverrerirrirreinnnns OH.. [03/27/1998....
Tampa 2 Service Center - 4119 FOXWOrth ROAG...........vuvriererieeiisreisssessesisnenes Riverview FL.... | 09/01/2008....
Tampa Call Center Bldg D - 3302 South Falkenburg Road............ccccererieninininrincininereiseeencenees Riverview FL....| 12/02/1997....
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive . | Riverview. FL....[12/02/1997....
Tucson Service Center & Claims Office - 1305 South Alvernon Way. TUCSON. ..ot AZ... [12/20/2013....
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard..........c.ccocovinnnins West Palm Beach..........cccooviiiniininnins FL.... [ 03/15/2005.... | ..ovooveiieiiresiieisiiesiiess s esi s
0199999. Totals 0 0
0399999. Total 0 0 2,445,635

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4
2 3
Disposal
Description of Property City State| Date

Name of Purchaser

Actual Cost

Expended for
Additions,
Permanent

Improvements

and Changes in
Encumbrances

Book/Adjusted
Cagvinggtalue

Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
9 10 1" 12 13
Current Year's Book/Adjusted Gross Income
Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
emporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
rment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
nized | Encumbrances| (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and

Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State amgpf & Qe gl Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0|USBRETC FUND 2018-13 LLC......covvurrrerrrrrrirrrin ST.LOUIS.....ovvrririrens MO. |USB RETC FUND 2018-13 LLC............... 08/17/2018 [ 06/15/2020 [ ...oouvvvrrervirnens [ eorrreeirneeineins | cevveeereeniiesiseens | ceveees 0 [ v [ e [ s 126,194 | oo | e [ e (V1 I
000000 00 O[USBRETC FUND 2018-13 LLC.....ccccovrvrrrersriiiirenins ST.LOUIS.....coovviiririnians MO. | USB RETC FUND 2018-13 LLC............... 08/17/2018 [06/29/2020 | ...ovevvvvrvirirnnes [ evrernniiniisninies | eoverisnissiienisniens | ooneenns 0 e [ | 290,245 | .o [ [ (U I

2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated... .0 {5 [N | I [ 0 0 0 [ I | I [ 416,439 .0 0 0 0
4899999. Subtotal - Unaffiliated 0 0 0 0 0 |0 | s 416,439 .0 0 0 0
5099999. Totals. 0 0 0 0 (0 I | I [P 416,439 .0 0 0 0




Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. t

912828  ZE 3 |US TREASURY NOTE 0.625% 03/31/27.... .. | 04/06/2020........ Citigroup. . 15,062,109 15,000,000 A793 (1.

912828  ZL 7 |US TREASURY NOTE 0.375% 04/30/25 .. | 05/27/2020. Citigroup. .. 25,028,320 25,000,000 7,388 |1

912828  ZP 8 |US TREASURY NOTE 0.125% 05/15/23.... .. | 05/27/2020........ Barclays Capital..........ccccoouunrinriiniiinniiciieninns . 34,897,461 35,000,000 1

912828 ZS 2 |US TREASURY NOTE 0.500% 05/31/27.... .. | 06/25/2020........ Credit Suisse 29,980,078 ....30,000,000 1.

912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23 .. | 06/29/2020. Barclays Capital... 21,746,621 | . 21,700,000 1

912828  ZW 3 |US TREASURY NOTE 0.250% 06/30/25.... e .. | 06/29/2020........ JP Morgan Securities Inc. . 42,832,969 ....42,900,000 |........ 1

0599999, TOtal - BONGAS = U.S. GOVEIMMENL. ...ttt ettt ess st ees st ses et f e feehseEEeEEoef R e f o E e EEeEE S8 0 E £ E 0S8R E £ 84888 SR E 4L E £ £Ef SRR S E 0 SEE 0 SR E e hE e e ehbeeEehben b e s bbb n et ents | femssnssnssenssneensenrssnsn o 169,547,558 | ..o 169,600,000 | ......... 23,724 XXX v
Bonds - U.S. Special Revenue and Special A

130536  RC 1 |CALIFORNIA ST 1.950% T1/01/42..........cooveiireinrireeinrieseeieiseieie e sissisenss | evrsesesinenes 04/14/2020........ Bank of America Corp . 18,700,000 | ..voovveveeirerinireeieis 18,700,000 |........ 2FE.

130536 RL 1 |CALIFORNIA ST 1.950% 11/01/42 .. | 04/20/2020........ Bank of America Corp . 25,000,000 225,000,000 | oo 959 | 2FE

592647 HM 6 |MET WASHINGTON DC ARPTS AUTH 5.000% 10.... .. | 05/14/2020........ First TENNESSEE.........cvviiiiiiiscess e 4,946,480 4,000,000 |........ 1FE

708692 BL 1 |PENNSYLVANIA ST ECON DEV FING 1.950% 0 S [N 04/14/2020........ Bank of America Corp . 12,050,000 | .eovovveerrrirerenireeeies 12,050,000 |........ 2FE.

708692 BM 9 | PENNSYLVANIA ST ECON DEV FING  1.950% 0......ccovvrivrreeiririerseieierineieninnienes .. | 04/14/2020........ Bank of America Corp . 17,500,000 ...17,500,000 |........ 2FE.

882830  AF 9 | TEXAS ST TRANSPRTN COMMISSION 5.000% 0. .. | 06/18/2020........ Citigroup. . 38,240,182 ....30,815,000 |........ 1FE

882830 AG 7 |TEXAS ST TRANSPRTN COMMISSION 5.000% O. crr s [ 06/18/2020........ Citigroup. . 38,663,007 | ...oovorverieireriernieenne 30,900,000 |........ 1FE

917393  DE 7 |UTAH CNTY UT HOSP REVENUE 0.000% 05/15.. .. | 06/26/2020........ JP Morgan Securities Inc. 10,259,665 ..8,750,000 |........ 1FE

917393 DF 4 |UTAH CNTY UT HOSP REVENUE 0.000% 05/15.. .. | 06/26/2020........ JP Morgan Securities Inc. . . 10,859,280 ..8,750,000 |........ 1FE

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuirrrrersstesteiersasssessersates | teressassasesesssessssass s assseeeesaeE 8108488488808 84E 1181088080818 8 4884281081084 E 48180844142 E 40808404 E 100 b0 80 E L1080 E e b e | eRbet et esbaee st enb e st bt ens st nnnenss | bnbsssssssensanssensansnssn o 176,218,614 | oo 156,465,000 | ...ooovvveiieieiecee e 959 |............ XXX
Bonds - Industrial and Mi:

05359A  AA 1 [AVMT 2018-AVM A 4.112% Q7/05/40........ccvvorirmriiereriniisierinersessiesesisseesissiseenes | eeveeeseninenes 04/01/2020........ VIIOUS. ...ttt ents | Hieebte s s bbb bbb | esbe bbb | ShEeeb bbb

05454N  AA 7 | AXALTA COAT/DUTCH HLD BV 4.750% 06/151.........cooumrreerirerirrirnienniierieneseeines | veverereneenns 06/01/2020........ Barclays Capital.........ccccvererreirvnrinniicrierieeens 1,000,000 | oo 1,000,000

05526Q AA 4 |BAMLL 2015-200P A 3.218% 04/14/33.. RN .. | 06/26/2020........ Bank of America Corp . 42,171,719 ....39,500,000

056083 AA 6 |BXP 2017-GM A 3.379% 06/13/39 .. | 06/30/2020........ Bank of America Corp . 24,101,636 ....22,035,000

056083  AG 3 |BXP 2017-GM B 3.425% 06/13/39.......cccevierreiiiereeireeerseieeesiersessesessssiessesissens | coeresessesnnes 05/07/2020........ Bank of America Corp 5,394,567 | ..o 5,075,000

05608F  AA 9 [BXTRUST 2019-CALM A 1.061% 11/25/28.. .. | 04/03/2020........ Bank of America Corp 2,840,625 | ..o 3,000,000

058498 AV 8 |BALL CORP 4.875% 03/15/26. R .. | 05/08/2020........ ValIOUS.....ovviicii s 6,435,000 | ..o 6,000,000

12555Q AC 0 |CIFC 2020-1A A2 0.000% 07/15/32........cvevrrvenece [ [ 06/12/2020........ Barclays Capital..........cccouvevieirernincernceinne . 12,500,000 | ..ovovveerrrieriericeeieis 12,500,000

12654Y  AA 7 |CPTS2019-CPT A 2.865% 11/13/39. .. | 05/18/2020........ VaMOUS.....veeriieieie e . 23,815,510 | oo 22,680,000

12655H AA 3 |[COMM 2019-WCM A 1.085% 10/15/36... .. | 04/03/2020........ Deutsche Bank 3,179,419 | e 3,405,000

12655H AG 0 [COMM 2019-WCM B 1.285% 10/15/36... .. | 06/22/2020........ Bank of America Corp 340,594 350,000

17180T AL 6 |CIFC 2016-1AATR 2.459% 10/21/31.. .. | 06/23/2020. Morgan Stanley. . . 31,520,000 | ..... 32,000,000 | ..

23305 AA 0 |DBUBS 2017-BRBK A 3.452% 10/10/34. e .. | 06/05/2020........ Deutsche Bank 788,555 . 750,000 | .. 575

29003B  AC 5 |ELMWS 2020-2AB  0.000% 07/24/31......covviirriniirernrisiesisissssiessssisessssssesssenns .. | 06/26/2020........ Royal Bank of Canada . 10,000,000 | .ooorevieiereerineieieis 10,000,000

36192H AJ 3 |GSMS 2012-ALOH C  4.129% 04/10/34 .. | 04/14/2020. Bank of America Corp 6,886,250 ......1,000,000

40438P  AB 8 |HPEFS 2020-2A A2 0.650% 07/22/30. .. | 06/23/2020........ Bank of America Corp . 25,997,954 | ..o 26,000,000

40438P  AD 4 |HPEFS 2020-2AB 1.200% 07/22/30 .. | 06/23/2020........ Bank of America Corp . 12,998,508 | ...oovveierrres 13,000,000

46646G  AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38.. .. | 04/01/2020. Wells Fargo Bank . O SO OO

46650A AD 5 |JPMMT 2018-7FRB A2 0.935% 04/25/46.... .. | 04/02/2020........ Bank of MONtreal...........cocevereeirnireieeeniseenninns 2,605,962 | ..o 2,787,125

75513E BB 6 | RAYTHEON TECHNOLOGIES CORP 2.800% 03/1... .. | 06/08/2020........ Citigroup. . 25,825,140 | .cooovorererceee 24,750,000

75513E BC 4 |RAYTHEON TECHNOLOGIES CORP 3.700% 12/1... R .. | 06/08/2020........ Citigroup. 5,654,637 | .o 5,122,000 | .. 92,125 | 2FE

75513E  BD 2 |RAYTHEON TECHNOLOGIES CORP  3.200% 03/1.......c.cvvevrirreriiernrierisesnieneenns [ e 06/08/2020........ Citigroup. 9,081,777 | o 8,300,000 | coooerverrirnieiree e 62,711 | 2FE ..

879369 AG 1 |TELEFLEXINC 4.250% 06/01/28 .. | 05/21/2020........ Bank of America Corp 1,000,000 ..1,000,000 |........ 3FE

90205F  AA 8 [PRK2017-280P A 1.065% 09/15/34.......ccvvvriirierniieirerissiisissiessssssisesssisssensssnns .. | 04/02/2020........ Bank of America Corp 1,890,000 22,000,000 | oo 2,305 [1FM..ooiiiiiiiiiene

68245X  AK 5 |1011778 BC/NEW RED FIN 5.750% 04/15/........ccrvrvrrrrerirrrnns A 04/02/2020........ JP Morgan Securities INC.........c.cocevmrmererirernrnreernnns 7,000,000 | ..o 7,000,000 |........ 3FE.
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
00774M AP 0 | AERCAP IRELAND CAP/GLOBA  4.500% 09/15/......cccvvniiniianiniiimsmessrsnsssererissisenas | DI 06/23/2020........ Bank of America Corp . 19,873,000 | oo 20,000,000 |........ 2FE.
3899999. Total - Bonds - Industrial and Miscellaneous. SRR ..282,900,853 ..275,254,125 707,122 XXX..
8399997. Total - Bonds - Part 3......... ..628,667,025 ..601,319,125 731,805 XXX..
8399999. Total - BONMS........coociiiiiiiiiiiisicisi e ..628,667,025 ..601,319,125 731,805 XXX..
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded

00287Y 10 9 |ABBVIEINC... .. | 05/11/2020........ | State Street BaNK...........ccivuiieiiriiciiiicierie e eninines | seeriesise s 11,124.640 | . XXX

14448C 10 4 | CARRIER GLOBAL CORP.......oovitiimieiiireiieieeinsisisssiesensss e sssssisessss s senss s oo | 04103/2020........ | SPIN Off...ovioieriiieieiiscessiss st snsenne | sresesi e 14,300.000 205,248 XXX e

146869 10 2 |CARVANACO.... .. | 06/23/2020........ | State Sreet BaNK.........ccveirerereereeieireireeeereiseeie e eseeeeseseeseseesssssseeenssenns | eeees 550.000 71,814 XX e

163092 10 9 |CHEGG INC .. | 06/23/2020........ | State Street BANK..........cciiiiiiriciice e nsnines | seeresie s 10,300.000 | coovorvcereriireerieienieeenes 706,621 XXX e

174610 10 5 | CITIZENS FINANCIAL GROUP..........ccoviriirniiiieriniienieeie e sssssesanns | eerenesenenenes 06/23/2020........ | State Street Bank..........cccccvviieeiiiieeisccesrene e | e 15,100.000 | v.ovoveiererirereeieeeeenes 391,286 XXX e

30231G 10 2 |EXXON MOBILE CORP. .. | 06/23/2020........ | State Street BanK..........coceuriiiiiriiicieiees e | e 100,000.000 | ..oooverrerirererieireirieneas 4,692,620 XXX

379577 20 8 |GLOBUS MEDICAL INC A .. | 06/23/2020........ | State StrEet BanK.........cccciverrieuiiiiiiirieriririissiesiesiesessessssssesiesssesssessnns | oeseenesesenns 9,000.000 428,832 XXX e

405024 10 0 |HAEMONETICS CORPIMASS..........oiiieiiicinmiereinsiesissisisesssesesssssesessessssssesssssnssns | eessesenenenes 06/23/2020........ | State Street Bank.........cococevereireiereircieeseeee e | e 3,600.000 306,145 XXX e

431475 10 2 |HILL-ROM HOLDINGS INC .. | 06/23/2020........ 3,100.000 317,728 XXX e

531229 60 7 |LIBERTY MEDIA CORP SIRIUS C e .. | 06/03/2020........ 1,325.000 33,748 XXX e

55826T 10 2 | MADISON SQUARE GRDN ENTERT......covviirriniireriniirirenineresissisesississesesssenssssssiens. | oosveesesenenes 04/20/2020........ | SPIN Off...cooiiriiieiricreicesese e sssnsseniens | oeressienienes 1,483.000 9,824 XXX

68902V 10 7 |OTIS WORLDWIDE CORP .. | 04/03/2020........ 7,150.000 340,019 XXX

70614W 10 0 |PELOTON INTERACTIVE INC A .. | 06/23/2020........ 7,000.000 389,393 XXX e

75513E 10 1 |RAYTHEON TECHNOLOGIES CORP . . | e 04/03/2020........ Tax Free EXChange.........oucueiiiiiieiiniceeciseesssse e | evesinsisssesenssse e 80,784.080 | ..ovvveerciees 1,219,511 XXX e

78440X 10 1 |SL GREEN REALTY CORP...... .. | 06/23/2020........ State Street Bank. 3,100.000 161,847 XXX e

79466L 30 2 | SALESFORCE.COM INCi......oovuuiiuiiiiriiticieiiiseisie st .. | 06/23/2020........ State Street Bank. . 4,500.000 863,629 XXX

81762P 10 2 | SERVICENOW INC......ooriiiiiriiirieiiesieeisieisesiessiessesss s ssssssesssessssssennes | svessssesssenns 06/23/2020........ State Street BaNK...........ccuviveririiieene s | oo 900.000 366,989 XXX

828806 10 9 | SIMON PROPERTY GROUP INC. .. | 06/23/2020........ State StrEet BANK..........cvurireeiiiieriicirie et | et 15,200.000 1,072,407 XXX

83088V 10 2 |SLACK TECHNOLOGIES INCA... o .. | 06/23/2020........ State Street Bank et | e 32,900.000 WA112,727 XXX e

83417M 10 4 | SOLAREDGE TECHNOLOGIES INC.......covviirerrieieinrieriesissesesiserssssseesesssseeniens | wonseessnennes 06/23/2020........ State Street Bank..........c.oveviriiieireereneese e | s 2,000.000 306,809 XXX e

835495 10 2 | SONOCO PRODUCTS CO .. | 06/23/2020........ State Street BanK...........cc.cciiiiriiiiiicies | s 6,400.000 328,892 XX e

84860W 30 0 | SPIRIT REALTY CAPITAL INC.. .. | 06/23/2020........ State Street Bank e | 13,300.000 | coovorvririirieises 479,175 XXX

862121 10 0 | STORE CAPITAL CORP.......cootiutiieiiniircriniitisesie s esises s nessssseesissine | essesesenenenes 06/23/2020........ State StrEet BANK.......c..cvurireiicieeiicire et | b 25,800.000 | ..coovenivererrierienieierieieennd 632,234 XXX

87918A 10 5 | TELADOC HEALTH INC......coovvvirirrririrerisnisirsnienns .. | 06/23/2020........ State Street Bank 6,700.000 1,364,290 XXX e

88025U 10 9 [ 10X GENOMICS INC A .. | 06/23/2020........ State Street Bank. . 5,300.000 481,110 XXX e

92276F 10 0 [VENTASINC......cccccovvvvrnnnes .. | 06/23/2020........ State Street Bank. ettt | 23,800.000 856,162 XXX

92339V 10 0 [VEREIT INC .. | 06/23/2020. State Street Bank. . ..105,300.000 718,178 XXX s

929042 10 9 | VORNADO REALTY TRUST .. | 06/23/2020........ State StrEet BANK..........cvurirriiiieiiicirie et | e 22,000.000 | . 859,296 XXX

944191 10 1 |WAYFAIRINC A .. | 06/23/2020........ State Street Bank. 5,300.000 1,122,566 XXX e

955306 10 5 |WEST PHARMACEUTICAL SERVICES .. | 06/23/2020. State Street Bank. . 1,900.000 416,544 XXX

96145D 10 5 |WESTROCK CO.....coovvrririririrniriinns .. | 06/23/2020........ State SHEEt BANK.......cvucvvrirciiciieriei et | b 11,400.000 | coooverveereriireeeiens 315,046 XXX

98980L 10 1 |{ZOOM VIDEO COMMUNICATIONSA....... .| 06/23/2020........ State StrEet BaNK..........cviiiiieiicieere e | e 16,500.000 .4,140,861 XXX

G0250X 10 7 |[AMCORPLC.. c 06/23/2020. State Street Bank. . ..107,900.000 | . 1,121,124 XXX s

G6674U 10 8 [NOVOCURELTD... C.... 06/23/2020........ State StrEet BaNK.........evviereiiieiniieiee e | s 8,700.000 544,548 XXX e

G85158 10 6 |STONECOLTD.. C... 06/23/2020........ State Street Bank. 8,100.000 342,226 XXX e

144385 10 9 | GLOBANT SA. . C.... 06/23/2020........ State Street Bank. . 2,100.000 313,858 XXX e

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TFAOEA. ........oueuiis oottt e840 8 ettt ens anseraneaes .. 27,967,332 XXX e 0 XXX oo

Common Stocks - Parent, Subsidiaries and Affiliates Other
74338# 10 4 |PROGRESSIVE SPECIALTY INSURANCE COMPANY. . | ................ | 06/12/2020........ Capital CONtHIBULON. ... 144,841 XXX
9399999. Total - Common Stocks - Parent, SUbSIIANES aNd AffIIAIES OINET..............c..coieiuiiiiiiiiiiiiiiiis ettt ettt ettt ettt e eae b et e aet et e s et et es e setes e set et s sesesesnsesesssesessassesessssesesasseaesesnsesesanassesasnsetesanans | eaetesisnes 144,841 XXX | 0 XXX
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9799997, Total - COMMON STOCKS = PAM 3.........coouiveiieiecreiceetete ettt ettt ettt etebesastetee  eattesessssesessassesassesesesasseeesaesesesesassesessesesetesseseseseseses s sesessseseseseasetes s seeesessssetesssset et s esetesssnssesansetetesassstesnsesetesassnses | etesissesaras 28,112,173 XXX 0
9799999. Total - Common Stocks...............cccevvvernnes ettt enes arersierenas 28,112,173 XXX 0
9899999. Total - Preferred and Common Stocks... s s 28,112,173 XXX 0 .
9999999. Total - BONds, Preferred aNd COMMON SIOCKS. .........c.oveireieiieiieiieiiite ettt ettt esietse etsetsesssessessetessessesssesesesses e s aeseese s s et esaesse s et eesesse e s eesee s e e e s ensesse s e s aesee s e s et eeseese b et eese s s et et es s e b s s e s essess et st ansebansntans | ebsetssssssassessesassessesesessessessesansensesnsns | sessessssssssssassessesansnsessnd 656,779,198 XXX 731,805 XXXovorvrirane
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
i Prior Year Valuation Year's Temporary | Total Change | Exchange Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government

912828 6X 3 |USTREASURY NOTE 2.125% 05/31/26...........ccueeree .. | 06/17/2020. | Various. 81,131,715 73,800,000 | ..... 74,544,680 | .......... 74,491,689 | ..ovvvoeerriins [ e (40,764) | c.ooorerveerenns | v (40,764) | covooocvvvrrecns | cerreeenn T4450,925 | oo .6,680,790 |..... 6,680,790 | ..... 707,358 |05/31/2026. | 1......ooccvvvevne

912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26.............coeerne .. | 04/27/2020. | Bank of America Corp 16,235,742 15,000,000 | ...... 14,966,016 | .......... 14,968,230 | ..ooourverererrens | v 1,346 1,346 | oo | e 14,989,576 [ oo ..1,266,166 | ..... 1,266,166 | ....... 91,947 | 06/30/2026. | 1.........ccevvne

912828 YB 0 |USTREASURY NOTE 1.625% 08/15/29 .. | 06/18/2020. | Morgan Stanley 19,569,375 18,000,000 | ...... 17,718,750 LA7,723,096 | oo [ s 12,301 | o | v 12,301 .1,833,978 |..... 1,833,978 | ..... 246,696 | 08/15/2029.

912828 YG 9 |USTREASURY NOTE 1.625% 09/30/26 ... | .| 06/17/2020. | Various. ...123,122,070 | ....115,000,000 |....114,686,719 | ........114,692,999 20,595 20,595 .8,408,476 | ..... 8,408,476 | ..1,199,392 |09/30/2026.

912828 YQ 7 |USTREASURY NOTE 1.625% 10/31/26.............cooc... .. | 05/11/2020. | Various. ...193,900,586 | ....181,000,000 |....179,855,977 |........ 179,876,087 50,509 50,509 | .ovvvervecrriirs [ 00eeern 179,926,597 | covoovviiiirn 13,973,989 |...13,973,989 | ..1,452,832 | 10/31/2026.

912828 YS 3 |US TREASURY NOTE 1.750% 11/15/29 .. | 05/14/2020. | Morgan Stanley 19,928,672 18,000,000 | ...... 17,898,047 |.......... 17,899,114 3,606 3,606 2,025,952 2,025,952 | ... 157,500 | 11/15/2029.

912828 76 0 |US TREASURY NOTE 1.375% 01/31/22 ... | .. | 04/21/2020. | JP Morgan Securities Inc 91,866,797 90,000,000 |...... 90,197,656 | ....cvvvvvurrreresenrinins [ correnririsneniens | ceviiines (QLCHVEEK) T U I (16,083) | covvvoverviivinnns | 090,181,573 | s .1,685,224 | ... 1,685,224 | ..... 278,777 | 01/31/2022.

912828 78 6 |USTREASURY NOTE 1.375% 02/15/23..........ccccoeenne .. | 04/17/2020. | JP Morgan Securities Inc. 25,294,336 24,500,000 | ..... 24,496,230 88 | coovvvrerrriiins [ eererrn 24,496,318 | oo ...798,018 | ........ 798,018 | ....... 60,156 | 02/15/2023.

912828 79 4 |USTREASURY NOTE 1.500% 02/15/30. .. | 04/01/2020. | Morgan Stanley 54,330,078 50,000,000 |...... 53,162,305 (8,813) 1,176,587 | ... 1,176,587 | ....... 96,841 | 02/15/2030.

912828 ZA 1 |USTREASURY NOTE 1.125% 02/28/22 .. | 05/19/2020. | JP Morgan Securities Inc. 20,335,156 20,000,000 |...... 20,099,219 [ .ocvvevrrverrerrennninns [ wererenreinsnennens | veeerenns(10,412) | oo [ v (10,412) | covvoveevvirireens | 20000000.20,088,807 [ oo 246,349 | ... 246,349 | ....... 49,524 | 02/28/2022.

912828 ZB 9 |US TREASURY NOTE 1.125% 02/28/27 .. | 04/02/2020. | JP Morgan Securities Inc. 31,259,766 30,000,000 | ...... 31,050,000 (4,038) | coovvvecrirrees | verren 31,045,962 | oo ..213,804 | .......213,804 | ....... 31,182 | 02/28/2027.

912828 ZC 7 |USTREASURY NOTE 1.125% 02/28/25. .. | 04/01/2020. | JP Morgan Securities Inc. ..57,094,727 | .....55,000,000 | ......56,133,984 (9,922) .....970,665 5,486 | 02/28/2025.

912828 ZD 5 |USTREASURY NOTE 0.500% 03/15/23 .. | 06/17/2020. | Morgan Stanley 60,459,375 60,000,000 |..... 59,917,969 6,889 .....534,518 | .......534,518 | ....... 77,446 | 03/15/2023.

912828 ZE 3 |US TREASURY NOTE 0.625% 03/31/27 .. | 05/05/2020. | Barclays Capital 15,091,406 15,000,000 | ...... 15,062,109 (699) 29,996 03/31/2027.

912828 ZF 0 |US TREASURY NOTE 0.500% 03/31/25. .. | 06/05/2020. | JP Morgan Securities Inc. ..15,015,234 | ......15,000,000 | ......15,089,648 (3,311) 71,103) (71,103) 03/31/2025.

912828 ZG 8 |US TREASURY NOTE 0.375% 03/31/22 ... | .. | 04/17/2020. | Goldman Sachs. 64,526,055 64,300,000 | ...... 64,490,891 (5,211) | cevvevereerreriies | cererrer 04,485,680 | cooooveivianns | e 40,375 |........40,375 | ...... 13,176 | 03/31/2022. | 1..

912828 ZL 7 |US TREASURY NOTE 0.375% 04/30/25.......cccccoonunee .. | 06/16/2020. | Goldman Sachs 25,041,992 25,000,000 | ...... 25,028,320 (297) [ oo | 000000025,028,023 | oo [ e 13,969 |...ccccoe. 13,969 | ... 12,228 | 04/30/2025. [ 1......occevveeree
0599999. Total - Bonds - U.S. Government ...914,203,082 | ....869,600,000 | ....874,398,520 | .......419,651,215 0 (4,216) 39,827,753 |...39,827,753 | ..4,553,901 XXX XXX
Bonds - U.S. States, Territories and Possessions

882723 6Q 7 |TEXAS ST VARVETERANS 0.170% 12/01/47.... .. | 04/17/2020. | Jefferies & Co Inc ..33,200,000 33,200,000 | ...... 33,200,000 0 0. 100,915 | 12/01/2047.

882723 6Q 7 | TEXAS ST VAR VETERANS 0.170% 12/01/47.... .| 06/01/2020. | Redemption  100.0000... 1,800,000 1,800,000 0 0 5,916 | 12/01/2047.

1799999. Total - Bonds - U.S. States, Territories & Possession: 35,000,000 35,000,000 0 0 0 0 0 0 0].. 106,831 XXX
Bonds - U.S. Political Subdivisions of States

34153Q  KP 0 |FLORIDA ST BRD OF EDU PUBLIC E 5.000%......... | . | 06/04/2020. | Toronto Dominion 8,247,891 (38,050) (38,050 ...517,569 | .......517,569 | ... 175,832 | 06/01/2028.
2499999. Total - Bonds - U.S. Political Subdivisions of States 8,247,891 0 (38,050) 0 (38,050 0]...517,569 |......517,569 | ..... 175,832 XXX
Bonds - U.S. Special Revenue and Special A t

20775B V5 2 |CONN ST FIN AUTH HSG MTG  4.000% 11/151.. .. | 05/15/2020. | Redemption ~ 100.0000 30,000 30,000 32,372 30,796 (796) (796) 0 600 |11/15/2023.

3137F4 D6 6 |FHMS 2018-K074 X110 0.291% 01/25/28 .. | 06/01/2020. | Paydown 3,101 2,574 ) (2,574) (V1N IO 170 | 01/25/2028.

3137F4 X9 8 |FHMS 2018-K075 X110 0.134% 02/25/28... .. | 06/01/2020. | Paydown 4,697 3,874 ) (3,874) 0 268 | 02/25/2028.
3137FA RG 5 |FHLMC 2017-K727 X110 0.605% 07/25/24. .. | 06/01/2020. | Paydown .10,920 6,975 ) (6,975) 0 862 |07/25/2024.
3137FA WU 8 |FHLMC 2017-K067 X110 0.577% 07/25/27. .. | 06/01/2020. | Paydown 3,184 2,480 ) (2,480) (V1N IO 174 | 07/25/2027.
3137FG  6Z 3 |FHMS 2018-K077 X110 0.123% 05/25/28... .. | 06/01/2020. | Paydown 7,613 6,426 ) (6,426) (V] IO 436 |05/25/2028.
3137FP  JJ 5 |FHMS 2019-K099 X110 1.006% 09/25/2 .. | 06/01/2020. | Paydown 7,078 6,963 ) (6,963) 0 375 | 09/25/2029.
3137FQ 4B 6 |FHMS 2019-K101 X110 0.949% 10/25/29... .. | 06/01/2020. | Paydown 3,899 3,861 ) (3,861) 0 205 | 10/25/2029.

313921 6B 9 | FANNIEMAE GT 2001-T10 A2 PT 7.500% 12/. .. | 06/01/2020. | Paydown 53,231 53,231 58,105 53,385 (154) (154) 0| e 1,736 | 12/25/2041.

313921  6F 0 |FANNIEMAE 2001-W3 A 7.000% 09/01/41.. .. | 06/01/2020. | Paydown 1,806 1,806 1,857 1,799 8 8 0 45 | 09/01/2041.
31392C MS 0 |FNW2002-W12A 5.552% 02/25/42. .. | .| 06/01/2020. | Paydown 6,854 6,854 7,386 6,933 (78) (78) 0 | s 165 | 02/25/2042.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV 4.000% 06/0......... .. | 06/01/2020. | Redemption ~ 100.0000 265,000 265,000 281,854 267,509 (2,509) (2,509) 0 5,300 | 12/01/2020.

592646 W9 0 |MET WASHINGTON DC ARPTS AUTHA 0.400%.... | .. | 04/14/2020. | Barclays Capital 49,350,000 49,350,000 | ...... 49,350,000 0 0. 159,767 | 10/01/2033.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY 4.500% 01/01/......... .. | 06/01/2020. | Redemption ~ 100.0000 55,000 55,000 58,224 55,591 (591) (591) 0 2,044 {07/01/2021.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY 4.500% 07/01/......... .. | 06/01/2020. | Redemption ~ 100.0000..........cccoes | crvvrerrmmreirmnenriirins | coverveeeanne 65,000 | ............. 65,000 | ....ccoeerns 70,171 65,975 (975) (975) 0] s 2,456 | 07/01/2021.
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60416S BE 9 |MINNESOTA ST HSG FIN AGY 4.000% 07/01/......... .. | 06/01/2020. | Redemption  100.0000 240,000 240,000 255,367 243,121 (3,121) 240,000 0 8,000 | 07/01/2021. | 1FE..
60637B KZ 2 |MISSOURI ST HSG DEV COMMN 4.000% 05/01...... .. | 06/01/2020. | Redemption ~ 100.0000.........ccoeerr | covvermmermerrmerrnirnens | verveevenne 145,000 | ........... 145,000 | ........... 158,573 | oovvevecenns 152,728 | ..o (7,728) 145,000 0 2,933 [ 11/01/2025. | 1FE............
61212W BB 0 | MONTANA ST BRD OF HSG SF MTGE 3.500% 1.... | .. | 06/01/2020. | Redemption  100.0000 230,000 230,000 241,348 236,488 (6,488) 230,000 12/01/2025. | 1FE............
63968M HN 2 |NEBRASKA ST INV SF HSG REV 3.000% 09/0.. .. | 06/01/2020. | Redemption  100.0000 141,196 (1,196) 140,000 09/01/2021. | 1FE..
63968M QC 6 |NEBRASKA ST INV SFHSGREV 3.500% 03/0.. .. | 06/01/2020. | Redemption ~ 100.0000 635,399 (30,399) 605,000 09/01/2028. | 1FE............
647200 2F 0 |NEW MEXICO MTG FIN AGY 4.000% 03/01/44........ .. | 06/01/2020. | Redemption ~ 100.0000 25,692 (692) 25,000 03/01/2024. | 1FE............
647200 4R 2 |NEW MEXICO MTG FIN AGY 3.500% 03/01/46.. .. | 06/01/2020. | Redemption ~ 100.0000 187,557 (7,557) 180,000 09/01/2027. | 1FE..
677377 2G 7 |OHIOHSG FIN AGY 4.500% 11/01/29 .. | 05/01/2020. | Redemption ~ 100.0000................ 184,034 (4,034) 180,000 11/01/2021. | 1FE............
67756Q UY 1 |OHIO ST HSG FIN MTG REV 4.500% 03/01/4......... .. | 06/01/2020. | Redemption  100.0000.........ccceers | crovvmrrerrvvveeerrnsniins | worernnnd 415,000 | ...ooveeen 415,000 | ........... 454,998 442,271 (27,271) 415,000 03/01/2027. | 1FE............
67756Q UZ 8 |OHIO ST HSG FIN MTG REV 4.500% 03/01/4. .. | 06/01/2020. | Redemption ~ 100.0000.........ccceers | crvvesrrervvvveeerrmsnsins | o 125,000 | ...cooo... 125,000 | ........... 135,840 132,479 (7,479) 125,000 03/01/2027. | 1FE..
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41... .. | 06/30/2020. | Redemption  100.0000 200,000 200,000 211,578 207,240 (7,240) 200,000 10/01/2024. | 1FE..
83712T BZ 3 |SOUTH CAROLINA STHSGFIN 5.000% 07/01.. .. | 05/01/2020. | Various. 20,000 20,000 21,686 20,556 (556) 20,000 01/01/2022. | 1FE..
88045R WH 1 | TENNESSEE HSG DEV 4.500% 07/01/31... .. | 05/01/2020. | Redemption ~ 100.0000 80,000 80,000 85,854 82,507 (2,507) 80,000 07/01/2022. | 1FE..
882750 LZ 3 |TEXAS STHSG & CMNTY 5.000% 07/01/29.. .. | 06/01/2020. | Redemption  100.0000 40,000 | ...coverrrnns 40,000 | ...cooerrrnns 42,779 41,261 (1,261) 40,000 06/01/2023. | 1FE..
882750 NA 6 |TEXAS STHSG & CMNTY 4.250% 01/01/34 .. | 06/01/2020. | Redemption  100.0000 35,000 35,000 37,779 35,746 (746) 35,000 06/01/2022. | 1FE..
91514A JW 6 |UNIV OF TEXAS TX UNIV REVENUES 5.000%. .. | 06/02/2020. | Barclays Capital 6,934,200 6,314,250 | ...oorverrrerrvernernnns [ crvrrenreiineennes | vereeene(15,909) | v [ e ..(15,909) 6,298,341 .....635,859 08/15/2030. | 1FE..
93978T MA 4 |WASHINGTON STHSG 4.500% 06/01/32. .. | 06/01/2020. | Redemption ~ 100.0000 320,000 335,846 327,384 (7,384) 320,000 05/01/2022. | 1FE..
93978T QX 0 |WASHINGTON STHSG 3.000% 06/01/37................. .. | 06/01/2020. | Redemption ~ 100.0000 60,000 (824) 60,000 12/01/2022. | 1FE..
98322Q LL 9 |WYOMING ST CMNTY DEV AUTH HSGR 3.500%... | .. | 06/01/2020. | Redemption  100.0000... 110,000 (4,267) 110,000 0 .1,925 | 06/01/2025. | 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment ..59,911,091 ..57,976,891 ..59,583,976 | ............3,785,891 | ..ooocciienn0 |1 (174,907) | ool 0 [ (174,907) 0 59,275,232 0]...635859 |.. 635,859 | ..... 292,368 XXX XXX
Bonds - Industrial and Miscell
001055 BJ 0 |AFLACINC 3.600% 04/01/30... .. | 06/26/2020. | Wells Fargo Bank 23,242,620 | ...... 20,000,000 | ......19,948,400 254 254 19,948,654 ..3,293,966 | ..... 3,293,966 | ..... 177,800 | 04/01/2030. | 1FE..
00432C AD 3 |ACCSS20012A1 0.720% 05/25/29. .. | 05/26/2020. | Paydown 552,119 552,119 ...542,457 548,244 3,875 3,875 552,119 0 6,048 | 05/25/2029. | 1FE..
02007T AA 3 |ALLYA2019-4 A1 1.847% 12/15/20. .. [ 06/15/2020. | PAYAOWN.......covoormrrrirrerriireenriines | cevveseesessssessisnnes | oeeeee 13,484,553 | ...... 13,484,553 | ...... 13,484,553 | .......... 13,484,647 (94) (94) [ oo | ceveien 13,484,553 0. 102,287 | 12/15/2020.
02582) HE 3 |AMXCA2017-3A 1.770% 11/15/22.. .. | 04/15/2020. | PaYdOWN.........voormrrriermerriereeniiiens | cevveeseesessssessisnens | oeeeee 28,218,000 | ...... 28,218,000 | ...... 28,078,392 28,169,601 28,218,000 0. 166,486 | 11/15/2022.
03072S  S6 3 |AMSI2005-R10 M1 0.595% 01/25/36.. .. | 06/25/2020. | Paydown 362,511 362,511 362,058 363,603 362,511 0 2,929 | 01/25/2036.
040338 AB 4 |ARIFL 2018-B A2 3.220% 08/16/27 .. | 06/15/2020. | Paydown 1,732,948 1,732,948 1,732,903 | ............ 1,732,929 | oo | e 19 | [ v 19 [ [ s 1,732,948 0 23,543 | 08/16/2027.
04542B LY 6 |ABFC 2005-WF1 M1 0.725% 11/25/34 .. | 06/25/2020. | Paydown 79,267 79,267 79,345 481,482 ) 479,267 0 .3,723 | 11/25/2034.
05357H AA 8 |AVMT 2013-AVM A 3.867% 12/05/32.. .. | 06/01/2020. | Paydown ..24,520,000 | .....24,520,000 |......24,891,430 |.......... 24,658,272 | ...ovvvecvrerres [ eene(138,272) [ oo | v (138,272) | oo [ o 24,520,000 0] ... 466,499 | 12/05/2032.
05357H AG 5 |AVMT2013-AVM B 3.867% 12/05/32.. .. | 06/01/2020. | Paydown 29,200,000 | ...... 29,200,000 29,637,195 129,362,020 | ...oovvevrrerrin [ e0rere(162,020) | oo | (162,020) 29,200,000 0 555,537 | 12/05/2032.
05357H AN 0 |AVMT2013-AVM E 3.867% 12/05/32.. .. | 06/01/2020. | Paydown ..27,501,780 |.....27,501,780 |......27,774,242 227,618,222 | oo [ e (116,442) | s | (116,442) | .. 0 523,228 | 12/05/2032.
05454N  AA 7 | AXALTA COAT/DUTCHHLD BV 4.750% 06/15/. .. | 06/03/2020. | Barclays Capital............cccwwvwmerrerns | eorevrmnemrermsesrisinnes | vereeens 1,015,000 | ........ 1,000,000 | ........ 1,000,000 0 21,000,000 | .ooovevrrverrieens | v 15,000 |...cccc... 15,000 | ..o 06/15/2027.
05490C AC 3 |BCAP2013-RR121A3 0.668% 05/26/35. .. | 06/25/2020. | Paydown ...305,759 ...305,759 288,560 302,515 3,244 305,759 0 2,226 |05/26/2035.
05531F BF 9 |BB&T CORPORATION 3.750% 12/06/23. .. | 05/27/2020. | Barclays Capital ..10,897,200 | ......10,000,000 9,984,600 9,987,446 1,351 9,988,797 ....908,403 | ........908,403 | ..... 180,208 | 12/06/2023.
05543A AE 0 |BCAP 2014-RR12A1 3.708% 01/26/36... .. | 06/01/2020. | Paydown 281,197 281,197 284,712 286,053 (4,856) 281,197 (VN IO 4,384 | 01/26/2036.
056059 AA 6 |BXTRUST2018-INDA 0.935% 11/15/35 .. [ 05/15/2020. | PAYAOWN.......oooormurrrerenriirenriinees | cevvernessissessisnnes | seeveees 1,143,410 | ........ 1,143,410 | ........ 1,142,306 635,348 PN Y S I IR 1,143,410 0 | e 7,838 | 11/15/2035.
05949C FY 7 |BOAMS 2005-H 2A3 4.089% 09/25/35. .. | 06/01/2020. | Paydown 1,873 1,873 1,857 1,863 10 1,873 0 32 | 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3 3.987% 03/25/54.. .. | 06/01/2020. | Paydown 2,559 2,624 2,422 137 2,559 0 48 | 03/25/2054.
07387U EK 3 |BSABS 2006-HE2 1A3 1.127% 02/25/36.................... .. | 05/26/2020. | Paydown 345,603 ...344,955 346,232 (629) 345,603 0 2,694 |02/25/2036.
11120V AB 9 | BRIXMOR OPERATING PART 3.875% 08/15/22 . | 06/26/2020. | CIIGIOUP......veveeemrvreererrerirerreiariens | eevressesessssseessssens | ceeeee 12,689,185 .12,093,000 | ......12,368,953 ..12,230,842 (27,056) 12,203,786 .....485,399 | .......485,399 | ..... 408,727 | 08/15/2022.
12650E  AS 6 |CSMC 2015-6R 3A1 3.313% 02/27/36..........cccoovvevrnene .. | 06/01/2020. | Paydown ...632,838 ...632,838 630,465 631,030 1,808 632,838 | ..o | e [0 [ 7,957 | 02/27/2036. .
14315E  AB 6 |CARMX2018-4 A2A 3.110% 02/15/22.........ccvcrvevennes . | 06/15/2020. | Paydown 6,264,998 6,264,998 6,264,944 6,264,976 22 6,264,998 0] 80,821 | 02/15/2022. | 1FE............
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14315W  AA 8 |CARMX 2019-4 A1 1.968% 11/16/20... .. [ 06/15/2020. | PaydOWN...........ccoovrvvvrrrviiinncniiiinns | cevvissesisinsesiisinss | coeees 15,414,191 | ... 15,414,191 | ... 15,414,191 ..15,414,191 0 15,414,191 0. 117,434 | 11/16/2020. | 1FE..
14315W  AB 6 | CARMX2019-4 A2A 2.010% 03/15/23. v | | 06/15/2020. | PAYAOWN.........ccvverrmarreerenrisrseriiinns | ceveevessssessisssesssnnns | onneens 1,973,605 | ........ 1,973,605 | ........ 1,973,446 | ............1,973,468 137 137 .1,973,605 0 e 19,835 |03/15/2023. | 1FE............
144531 CL 2 |CARR2005-OPT2 M3 1.417% 05/25/35.........cocovveunnne . | 05/26/2020. | PAYAOWN........oooomrrverrenrerrnniriinnes | cevviseessiinesssisnnes | seeveeien 140,762 | ........... 140,762 | ........... 129,721 140,945 (183) (183) 140,762 0| e 1,171 | 05/25/2035. | 1FM............
17305E GB 5 |CCCIT 2017-A3 A3 1.920% 04/07/22... .. | 04/07/2020. | PaYAOWN.......coooormrrreerrrrierneeriinns | cevveinesssssseesessnns | ceeees 50,000,000 | ......50,000,000 | ......49,806,641 | .......... 49,934,651 65,349 65,349 | .ocvvvecrin [ i 50,000,000 0. 480,000 |04/07/2022. | 1FE..
17323L AP 2 |CMLTI2015-3 3A1 0.315% 06/25/36.... .. | .. | 06/25/2020. | Paydown 543,039 ...543,039 ...505,366 534,300 8,739 8,739 543,039 0 3,570 |06/25/2036.
201736 AE 5 |CMLBC 2001-CMLB X 10 0.491% 06/01/31............... .. | 06/01/2020. | Paydown 287,117 TANT8 | o [ e (UL VL) | [ I (74,178) 0 et 15,396 | 06/01/2031.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40. .. | 06/01/2020. | Paydown 178 178 163 171 7 7 178 0 5 | 03/25/2040.
23291R  AA 8 |DLL2019-MT3 A1 2.062% 10/20/20. .. [ 06/22/2020. | PaYdOWN..........ocvvrivviirnniisnsniiinns | sevviinsssisinsisiinns | oo 25,712,572 | ...... 25,712,572 | ...... 25,712,572 25,712,572 0 25,712,572 0 ... 219,565 | 10/20/2020.
233864 AC 1 |DTRT2018-1A3 2.850% 07/15/21......ccvvivvrvvivrninnns . [ 06/15/2020. | PAYAOWN.......cvvvvrrvarrerienrerssseniinnns | coservesssessissssessinnes | nseseeens 797,016 | ..o 797,016 | ..o 799,258 798,711 | oo | cevervinnns (1,695) (1,695) 797,016 0 9,202 | 07/15/2021.
24703K AA 3 |DEFT 2019-2A1 2.012% 10/22/20... .. | 06/22/2020. | Paydown ..18,726,994 |.....18,726,994 |......18,726,994 | .......... 18,726,994 (1 TR O 18,726,994 0 10/22/2020.
24704A  AB 2 |DEFT 2018-1 A2A 2.970% 10/22/20 .. | 04/22/2020. | Paydown ...625,637 ...625,637 ...625,633 625,631 7 7 625,637 0 10/22/2020.
25755T AG 5 |DPABS 2017-1A A2Il 3.082% 07/25/47.... .. | 04/25/2020. | PAYAOWN.......covoomrviercnriisneniinnes | cevvinsessissessssnnnes | seevein 125,000 | ....cco.... 125,000 | ........... 125,000 125,000 0 125,000 0 07/25/2047.
25755T AH 3 |DPABS 2017-1A A23 4.118% 07/25/47 .. | 04/25/2020. | Paydown 62,500 62,500 62,500 62,500 0 62,500 0 07/25/2047.
29373G  AB 8 |EFF 2018-3A2 3.380% 05/20/24 .. | 06/20/2020. | PaYAOWN.........ooomrrverrerriererriinees | cevvernessessessisinnes | cevvenes 5,091,264 5,091,264 5,099,176 5,096,126 | ....ovrvevrrerrenns | crvvvren (4,863) (4,863) 5,091,264 0 05/20/2024.
29373L  AB 7 |EFF2018-1A2 2.870% 10/20/23. .. | 06/20/2020. | PaydOWN.........ocorrvvererrierenriiiines | cevverneesissessissnnes | eevveees 1,989,374 | ........ 1,989,374 | ........ 1,986,578 1,987,961 | s [ s 1,413 1,413 0 23,513 | 10/20/2023.
29374W AA 4 |EFF 2019-3A1 1.973% 11/20/20. .. | 06/22/2020. | Paydown 12,741,644 | ....12,741,644 | .....12,741,644 12,741,644 0 0. 103,730 | 11/20/2020.
30261H AN 3 |FREMF 2012-K18 B 4.394% 01/25/45.. .. | 05/22/2020. | Societe Generale..............ooevveeeveers | wevrerrerevreeneereeinns | coeeee 18,308,123 | ...... 17,810,000 | ...... 18,059,062 | ..........17,949,707 (38,186) (38,186) | cvvvvererrevereens | e 17,911,522 | s .....396,602 | ........396,602 | ..... 376,110 | 01/25/2045.
30261Q AJ 2 |FREMF 2013-K26 B 3.721% 12/25/45.. .. | 05/22/2020. | Societe Generale. 2,563,213 | ........ 2,493,000 2,607,133 2,595,264 (14,779) | .... .(14,779) 2,580,485 | ....oovvverrrrs [ e (17,272) | ........(17,272) | ....... 44,580 | 12/25/2045.
30291G AN 9 |FREMF 2013-K27 B 3.615% 01/25/46.. .. | 05/22/2020. | Societe Generale. 9,761,250 9,500,000 9,889,746 9,863,572 (49,661) | .... ..(49,661) 9,813,911 52,661)|.........(52,661) | ..... 165,073 | 01/25/2046.
30291K AN 0 |FREMF 2013-K30B 3.667% 06/25/45.. .. | 05/19/2020. | Societe Generale..............ccocwvveiveens | vevviiesreviiieneiiiiinns | ceeees 12,388,069 | ...... 11,980,000 | ...... 11,884,534 | ......... 11,900,162 5673 5,673 [ oo [ s 11,905,836 | ....ccvvrvrreeens ..482,233 | .......482,233 | ..... 204,141 | 06/25/2045.
34417M  AA 5 |FOCUS 2017-1A A2l 3.857% 04/30/47 .. | 04/30/2020. | Paydown 47,500 47,528 (28) (28) 47,500 916 | 04/30/2047.
34531K  AA 0 [FORDO 2019-C A1 1.845% 12/15/2 .. | 05/15/2020. | Paydown 7,109,565 0 7,109,565 0 12/15/2020. | 1FE..
34531L AB 6 |FORDL 2018-B A2A 2.930% 04/15/21. .. | 04/15/2020. | Paydown 769,498 2 2 769,500 0 | e 7,515 | 04/15/2021. | 1FE..
34531L AD 2 |FORDL 2018-B A3 3.190% 12/15/21.... .. | 06/15/2020. | Paydown 2,544,023 74 74 2,544,098 (VI IO 37,338 | 12/15/2021. | 1FE..
34532D AB 3 |FORDO 2019-B A2A 2.350% 02/15/22 .. | 06/15/2020. | Paydown 2,946,342 46 46 2,946,388 0 8,602 | 02/15/2022.
36192P AT 3 |GSMS 2012-GCJ9 AS 3.124% 11/10/45.. .. | 05/20/2020. | Bank of AMerica COrp.........cccvveees | cevverrrrererneeesienens | ceeeee 20,242,188 | ..... 20,000,000 | ..... 20,388,281 | .......... 20,326,476 | ..ovverrnerriri [ e (45,446) | ...oooerreerrenns | v (45,446) 20,281,030 | ..ovevvvrereernns | e (38,842) | ......... (38,842) | .....296,780 | 11/10/2045.
362341  YF 0 | GSAMP FFML 2005-FF11 M1 0.830% 07/25/3 .. | 06/25/2020. | Paydown 632,732 632,732 335,232 554,445 | ...ooooerrvinens | e 78,286 | .ovvveecrveenns | v 78,286 632,732 0 5,055 |07/25/2036.
43815M AB 2 |HAROT 2019-2 A2 2.570% 12/21/21 .. | 06/21/2020. | Paydown 6,467,486 6,467,486 6,467,476 6,467,476 10 10 6,467,486 0. 69,073 | 12/21/2021.
44933A AB 3 |HART 2018-B A2 3.040% 06/15/21.. .. | 06/15/2020. | Paydown 2,023,960 2,023,960 2,023,794 2,023,916 43 43 2,023,960 0 25,627 | 06/15/2021.
46590Y AA 2 |JPMMT 2017-5A1 3.138% 10/26/48.... .. [ 06/01/2020. | PaYdOWN..........ocorrvvireeriirsnniiienes | v | ceveenes 3,662,560 3,662,560 3,698,118 3,700,250 | ..oooovvevrcrrinns | e (37,691) (37,691) 3,662,560 0 47,993 | 10/26/2048.
466247 QC 0 |JPMMT 2005-A3 4A1 4.541% 02/25/40 .. | 06/01/2020. | Paydown 74,791 77,159 (2,368) (2,368) 74,791 0 1,144 | 02/25/2040.
466430 DJ 5 |JPMMT 2015-1 AM1 2.243% 12/25/44..... .. | 06/01/2020. | Paydown 484,134 | oo [ e (7,450) (7,450) 476,684 0 5,341 | 12/25/2044.
46650A AD 5 |JPMMT 2018-7FRB A2 0.935% 04/25/46. .. | 06/25/2020. | Paydown (22,315) (22,315) 5,129,074 (VI IO 42,332 | 04/25/2046.
46651F AD 3 |JPMMT 2019-HYB1 A2 3.948% 10/25/49. .. | 06/01/2020. | Paydown (1M19,431) [ o | (119,431) | .. 4,188,085 0 8,757 | 10/25/2049.
50117C AB 4 |KCOT2019-1AA2 2.490% 06/15/22 .. | 06/15/2020. | Paydown 430 430 7,874,039 (VI IO 81,446 | 06/15/2022.
576433 UF 1 |MARM 2004-13 3A1 4.088% 02/21/54. .. | 06/01/2020. | Paydown 166 166 14,347 0 262 | 02/21/2054.
58769Q AB 7 |MBALT 2019-B A2 2.010% 12/15/21 .. | 06/15/2020. | Paydown 6,571,597 6,571,597 6,571,252 6,571,296 301 301 6,571,597 (VI IO 58,158 | 12/15/2021.
607000 AB 4 |MMAF 2018-A A2 2.920% 07/12/21 .. | 06/10/2020. | PaydOWN.........ocorrvverenriererriienes | ceveernesrissessissnnes | ceeveees 2,333,995 |....... 2,333,995 |....... 2,333,697 2,333,836 158 158 2,333,995 0 e 28,131 | 07/12/2021.
61744C UT 1 |MSAC 2005-HE5 M2 0.830% 09/25/35.... .. | 06/25/2020. | Paydown 363,960 ...363,960 364,529 366,259 (2,298) (2,298) 363,960 0 3,002 |09/25/2035.
61761Q AC 7 |MSBAM 2013-C8 ASB 2.699% 12/15/48.. .. | 05/28/2020. | Key Bank NA, Cleveland................ | veevervveeeneerioiens | coeeee 14,703,247 | ......14,557,670 | ...... 14,441,663 | .........14,485,862 14,496,267 ....206,979 | ........206,979 | ..... 194,273 | 12/15/2048.
61761Q AC 7 |MSBAM 2013-C8 ASB 2.699% 12/15/48.. .. | 05/01/2020. | Paydown ..719,627 ...719,627 ...713,893 716,078 719,627 | oo [ vveerriiriennins | cevssenriiennsn0 | s 7,306 | 12/15/2048.
61762B AE 5 |MSRR2013-R3 1B1 3.732% 02/26/36..............cecvve.e. .| 06/01/2020. | PaYdOWN.........coooorrvrireerisneiiies | corevriissneniesissessiones | ovveneenns 786,967 | ........... 786,967 | ........... 764,341 785,150 786,967 0. 14,909 | 02/26/2036.
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61763Y AJ MSRM 2014-1A B2 2.790% 06/25/44... .. | 06/01/2020. | Paydown, 8,209 8,209 8,071 8,226 (17) (17) 8,209 06/25/2044. | 1FM.
637417 AF 3 |NATIONAL RETAIL 3.300% 04/15/23.. .. | 04/14/2020. | Wells Fargo Bank............cccceemeereees | covvermnervenmnesvisnnes | vevveens 1,448,406 | ........ 1,429,000 | ........ 1,392,846 | ............ 1,400,813 2,406 2,406 | ..oovevrrcirnerrnn [ e 1,403,219 | i 04/15/2023. | 2FE............
637417 AN 6 |NATIONAL RETAIL 2.500% 04/15/30 .. | 04/13/2020. | Susquehanna Financial Group........ | w...eeveererveernnes | cevveees 4,431,550 |....... 5,000,000 |........ 4,410,950 | eovveeercrreiieeerniinen [ eerreerresineeneens | s 1,836 1,836 | covvevecrriiinens | cerrerennnbA12,786 [ s 04/15/2030. | 2FE............
63875B AA 3 |NCMS2019-1776 A 2.507% 10/15/36.. .. | 06/29/2020. | Bank of AMerica COmp..........cccvveeres | wevveermmmrrerneereerens | ceeeee 25,133,203 | ..... 25,000,000 |..... 24,999,925 ..24,999,143 (2,323) (2,323) .....136,384 10/15/2036. | 1FE..
63875B  AJ 4 |NCMS2019-1776 E 3.902% 10/15/36.. .. | 06/29/2020. | Bank of AMerica COrp..........cccvveeres | wevveermnmvrersneerierens | ceeeee 16,619,461 | ...... 17,350,000 | ...... 17,349,948 7,271,925 | ... 77,205 (2,528) | cevvveeeerreins | e 74,677 (727,141) . 10/15/2036. | 3FE............
63940U AA 2 |NAVSL 2018-DAA1 0.485% 12/15/59 .. | 06/15/2020. | Paydown 3,550,270 3,550,270 3,550,270 3,541,212 9,058 9,058 3,550,270 12/15/2059. | 1FE............
63941C  AA 1 |NAVSL2019-DA1 0.585% 12/15/59.... .. | 06/15/2020. | PAYAOWN..........ocorvvirenriisnniienes | v | ceveeees 5,197,448 | ........ 5,197,448 | ........ 5,194,861 5,187,983 9,465 9,465 5,197,448 12/15/2059. | 1FE..
63941N  AA 7 |NAVSL 2018-4A A1 0.435% 06/27/67.. .. | 06/25/2020. | Paydown 2,584,860 2,584,860 2,584,860 2,579,073 5,787 5787 2,584,860 06/27/2067. | 1FE............
65106A AN 3 |NCMT 2006-1 M1 1.472% 03/25/36.................. .. | 04/27/2020. | PaydOwn..........coovvvvvencniisnsiiinnns | v | ceveeees 1,655,439 | ........ 1,655,439 | ........ 1,445,261 | ......o..... 1,648,077 | covvovrvevrerrneens | vevvevinnes 7,361 7,367 [ v | ceerineenns 1,655,439 03/25/2036. | 1FM............
65479 AB 9 |NAROT 2019-C A2A 1.970% 09/15/22. .. | 06/15/2020. | Paydown 690,044 690,044 690,038 690,038 6 6 690,044 09/15/2022. | 1FE..
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33. .. | 06/01/2020. | Paydown 5,439 5439 5,447 5,468 (29) (29) 5,439 08/25/2033.
69701E AA 4 |PSTAT 2020-1A A1 1.177% 02/20/28.. .. [ 05/20/2020. | PAYAOWN.......oovormrrverrcnrirneriinnes | cevvvinsesnisssssssnnnes | seeeeenannd 421,996 0 421,996 02/20/2028. | 1FE..
743873  AX 9 |PFMLT 2005-1 2A1 3.825% 05/25/3: .. | 06/01/2020. | Paydown 19,045 .19,045 19,045 0 19,045 05/25/2035. | 1FM.
743873 BL 4 |PFMLT 2005-2 2A1A 3.573% 12/25/47 .. | 06/01/2020. | Paydown 386,287 386,287 357,264 29,022 29,022 386,287 8,256 | 12/25/2047. | 1FM
76971D AA 4 |RBIT2019-1A 2.475% 07/25/29 .. | 06/25/2020. | PAYAOWN.........ocomrrvererriernrriinenes | cevverneesisssssisinnnes | eeveenes 4,523,077 4,523,077 |.......4,523,074 | ... 4,533,862 | ..o (10,785) | covovrerreerrenne | vverreenns (10,785) | covevvvrrveereerns | crvvverenn 4,523,077 | .ovvvvvrnecrr [ eeineererinnenns | ceveieneereiennnd0 | v 44,616 | 07/25/2029. | 1FE..
774341 AE 1 |ROCKWELL COLLINS INC. 3.700% 12/15/23. .. | 06/08/2020. | Citigroup 5,659,759 5,122,000 5,073,236 5119 5119 5,078,355 .....581,404 2,125 | 12/15/2023.
774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22 .. | 06/08/2020. | Citigroup 25,849,890 | ..... 24,750,000 |.....24,754,498 | .......... 24,751,261 (417) (G ) [ R 24750845 | ...oovverrrrnenn. ..1,099,045 510,125 | 03/15/2022.
774341 AJ 0 |ROCKWELL COLLINS INC. 3.200% 03/15/24. .. | 06/08/2020. | Citigroup 9,090,077 8,300,000 7,946,835 8,018,168 27,355 27,355 8,045,523 .1,044,554 | .....1,044,554 | ... 195,511 | 03/15/2024.
78442G  PB 6 |SLMA2005-3A5 1.884% 10/25/24 .. | 04/27/2020. | Paydown 1,360,970 1,360,970 1,359,907 1,357,539 3431 3431 .1,360,970 3,694 | 10/25/2024. | 1FE..
78449Q AA 5 |SMB2018-CA1 0.484% 09/15/25.... .. | 06/15/2020. | Paydown 1,154,968 1,154,968 1,154,968 1,153,315 | oo | e 1,653 1,653 11,154,968 0 09/15/2025. | 1FE..
78449T AA 9 |SMB2019-A A1 0.535% 02/16/26 .. [ 06/15/2020. | Paydown...........covvvvvmncnvinnniiiinnes | ceviesnesiiisssiiiinnes | cevveees 2,714,407 |....... 2,714,407 |....... 2,714,407 2,709,334 5,073 5,073 2,714,407 02/16/2026. | 1FE..
80284N AA 6 [SRT2019-C A1 1.981% 10/20/20. .. | 04/20/2020. | Paydown 2,825,034 2,825,034 2,825,034 2,825,034 0 2,825,034 10/20/2020. | 1FE..
80284Y AF 1 |SDART2017-3C 2.760% 12/15/22.. .. [ 06/15/2020. | Paydown...........ccccuvvvvinnmrviiinnniiiinnes | o | cereenn,931,930 | i 4,931,930 | ........ 4,945,031 | ............ 4,938,651 (774 [T IO 4,931,930 12/15/2022. | 1FE..
83611M LY 2 |SVHE 2006-OPT12A3 1.127% 03/25/36. .. | 04/27/2020. | Paydown 318,235 290,787 318,039 196 318,235 03/25/2036. | 1FM
86358E WC 6 |SAIL2005-7 M1 0.920% 08/25/35.... .. | 06/25/2020. | Paydown 434,686 414,581 435,867 (1,182) 434,686 08/25/2035. | 1FM.
872540 AS 8 |TIXCOMPANIES INC 3.750% 04/15/27.. .. | 06/25/2020. | Goldman Sach: 7,500,000 7,494,825 (174) [ s [ s 7,494,651 | ..o ..1,074,249 04/15/2027. | 1FE..
872540 AT 6 |TIXCOMPANIES INC 3.875% 04/15/30.. .. | 06/30/2020. | Various. 23,524,100 | ......20,000,000 | ......19,975,000 (435) [ v [ s 19,974,565 | ...ccooovvrvrianns ..3,549,535 04/15/2030. | 1FE..
87342R AD 6 |BELL2018-1A2l 4.318% 11/25/48 .. | 05/25/2020. | Paydown 125,000 25,000 25,000 124,984 16 125,000 11/25/2048. | 2FE..
89389) AA 0 |TFET 2019-1 A1 2.003% 10/23/20... .. | 06/23/2020. | Paydown 12,019,994 |.....12,019,994 |....12,019,994 | ......... 12,019,994 (U ORI 12,019,994 10/23/2020. | 1FE..
89788) AA 7 |TRUISTBANK 1.500% 03/10/25...........ccocrmmnnnee .. | 05/27/2020. | Suntrust Robinson HUMPphrey.......... | cecoveervvveienceiirians | coeees 10,158,200 | ...... 10,000,000 | ........ 9,979,400 811 811 9,980,211 ...177,989 03/10/2025. | 1FE..
91740P AC 2 |USA COMPRESSION PARTNERS 6.875% 04/01/.... | .. | 06/01/2020. | Various. ..15,062,885 | .....15,889,000 | ......15,738,934 .15,713,328 9,538 9,538 ....(659,981) | .......(659,981) | ..... 717,280 | 04/01/2026. | 4FE..
92868L AB 7 |VALET 2018-1 A2A 2.810% 07/20/21 .. [ 06/20/2020. | PaydOwn...........ccovvvvvrncnvinnniiiinnns | o | ceveeees 4,894,156 | ....... 4,894,156 | ....... 4,894,116 9 9 07/20/2021. [ 1FE..
92888B AA 7 |VFET 2019-2A A1 1.891% 11/16/20. .. [ 06/15/2020. | PaydOWN...........coovrvvvrinriiinncniiiinns | cevvissssisinsesiinins | coeees 18,798,967 | ...... 18,798,967 | ...... 18,798,967 0 11/16/2020. | 1FE..
92888C AC 1 |VFET 2018-1AA3 2.540% 02/15/22. .. | 06/15/2020. | Paydown 4,895,310 4,895,310 4,909,843 (12,807) ) - 02/15/2022.
929227 4D 5 |WAMU 2003-AR6 A1 3.101% 06/25/33 .. | 06/01/2020. | Paydown 6,426 6,426 6,315 (416) ) 06/25/2033.
92938) AE 2 |WFRBS 2013-UBS1A4 4.079% 03/15/46. .. | 05/20/2020. | Barclays Capital............cccccvwmeerrenns | cevverrnererseeerisnns | ceeeee 21,396,094 | ......20,000,000 |......21,274,219 | .......... 21,118,853 | covvoorereires (112,495) | ..oovrrevrrens (112,495) [ ..o [ o 21,006,358 | ......orvevrreenne .....389,736 03/15/2046.
95058X AC 2 |WEN2015-1AA23 4.497% 06/15/45... .. | 06/15/2020. | Paydown 17,713 A7,713 18,155 18,143 (430) (430) 17,7113 398 | 06/15/2045.
95058X AG 3 |WEN 2019-1A A2 3.783% 06/15/49. .. | 06/15/2020. | Paydown 204,375 204,375 204,375 204,375 0 204,375 3,866 |06/15/2049.
96328D BL 7 |WHLS2019-1A A1 2.367% 06/22/20.... .. | 04/20/2020. | Paydown 3,266,391 3,266,391 3,266,391 3,266,391 0 3,266,391 26,201 | 06/22/2020. | 1FE..
98162R AA 6 |WOART 2019-C A1 1.905% 11/16/20.. . | 06/15/2020. | PaYAOWN........oooormrrierreeriieneriirens | cevveisnessissneesisnnns | coeeee 18,868,176 | ...... 18,868,176 | ...... 18,868,176 | ..........18,868,176 0 18,868,176 | ..ovcovevvrereers | cevvrrrreerrinins [ ovrerrerereenn0 [ 145,327 | 11/16/2020. | 1FE..
59501N  AJ 8 |MICROCHIP TECHNOLOGY B TERM LOAN 2.180.. | .. | 06/04/2020. | Call ~ 100.0000 60,041 60,041 60,041 59,655 (1,006) (1,006) 58,649 | ..o [ v 1,392 | 1,392 | 850 |05/29/2025. .
380881 CP 5 |GCCT2015-2AA 2.020% 04/15/22..........coovvvvverernnnes A| 04/15/2020. | PaYdOWN..........coooorevvirnreriisneniinn | cevrevrissessessissensenns | 12,500,000 | ...... 12,500,000 | ...... 12,475,098 | ......... 12,489,831 | ..o 10,169 | oo | v 10,169 | oo | cvvevi 12,500,000 | ooooovrvviiens | e | v | 84,167 | 04/15/2022. | 1FE............
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81378T AB 6 |SSTRT 2018-2A A2A 3.060% 02/25/21 04/25/2020. | Paydown 1,765,983 1,765,983 1,765,983 1,765,983 (VRO [ 1,765,983 0 e 18,013 |02/25/2021. | 1FE..
81379 AE 1 |SSTRT 2017-1A A4 2.209% 06/25/21.. . 05/25/2020. | Paydown 7,719,986 7,719,986 7,724,208 (3,673) (3,673) 7,719,986 0. 68,047 | 06/25/2021. | 1FE............
00084D AJ 9 |ABNAMROBANKNV 2.450% 06/04/20.................... D | 06/04/2020. | Maturity. 8,317,000 8,317,000 |........ 8,191,413 8,288,763 28,237 28,237 8,317,000 0. 101,883 | 06/04/2020. | 1FE............
00084D AQ 3 |ABNAMROBANKNV 2.650% 01/19/21.. 05/26/2020. | Barclays Capital............c...ourreernnes [ remerrvrinmneeriiinnenns | cevees 12,168,240 | ...... 12,000,000 |...... 11,794,320 .11,914,044 32,877 32,877 221,320 | .......d 221,320 | ... 272,950 |01/19/2021. | 1FE..
17186H AC 6 |CIMPRESS NV 7.000% 06/15/26 ver | D[ 05/27/2020. | VAHOUS......coorrreverrnrreeersreeeeserneisnns | eevressssesssssseesissnns | ooeeee 12,498,938 | ...... 13,700,000 | ...... 13,700,000 ..13,700,000 0 .(1,201,063) | ....(1,201,063) | .....426,597 | 06/15/2026. | 4FE............
23329P AC 4 |DNBBANKASA 2.125% 10/02/20.........cccmmerveeerernnnes D | 05/27/2020. | Wells Fargo BanK.............cccccevmeveees | vevvevrnmvrenmneeninrinns | ceeees 30,188,100 | ...... 30,000,000 |...... 29,977,500 29,993,792 2,832 LA91ATT | 191,477 | ..... 419,688 | 10/02/2020. | 1FE............
65557C AX 1 |NORDEABANKAB 2.125% 05/29/20..........cccocruvennes D[ 05/29/2020. | MALUTItY.......cvvvevrenrreermerrenienreninns | eevvessnessssnessessnns | coeeee 10,000,000 |...... 10,000,000 | ........ 9,991,600 |............ 9,998,648 | ....covvvvererrenne 1,352 0. 106,250 |05/29/2020. | 1FE..
86960B AL 6 |SVENSKA HANDELSBANKEN AB 2.450% 03/30..... | D | 05/26/2020. | Barclays Capital...........cccccccvvummviens | sevvevrinneviiisssiiirinns | o 21,588,407 | ...... 21,229,000 | ...... 20,724,811 20,964,298 | .....ooocvverviins [ er000rre85,302 [ o | i 85,302 .....538,807 | ....... 538,807 | ..... 343,851 | 03/30/2021. | 1FE..
902674 XF 2 |UBS AG LONDON 2.200% 06/08/20..........ccccoumuuevunnes D[ 05/11/2020. | Call  100.0000.........ccoormuvmmmmmnmen | sovverissmississsssisinss | oo 17,070,000 | ...... 17,070,000 | ...... 17,019,590 | .......... 17,059,064 8,796 | .oooerrerrierrnis | irrnnnnn 17,067,860 | covvvvrsvvriiriins | cvvreenes 2,140 [ .o 2,140 | ... 156,475 | 06/08/2020. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous ...846,218,313 | ....833,724,744 | ....834,467,463 | ....... 770,531,898 |........77,328 |....... (502,613) | .ovvvciiennn0 | s (425,285) | .. .0 12,163,604 | ...12,163,604 | 11,525,550 XXX XXX
8399997. Total - Bonds - Part 4 .1,864,059,896 | .1,803,071,635 |.1,811,697,850 | ..... 1,193,969,004 | .........77,328 | ....... (719,786) | ... 0 [ (642,458) | .. .0 53,144,785 |..53,144,785 | 16,654,482 XXX XXX
8399999. Total - Bonds, .1,864,059,896 | .1,803,071,635 |.1,811,697,850 | ..... 1,193,969,004 |........77,328 |....... [GAEREE)] — 0 | (LT ] 0 53,144,785 |...53,144,785 | 16,654,482 XXX XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
172967 ER 8 |CITIGROUP INC. | . | 05/22/2020. | Class Action Litigation 2,976 0 2,976 2,976 XXX 3FE..on
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,976 XXX 0 0 0 0 0 0 0 0 0 2,976 2,976 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4. 2,976 XXX 0 0 0 0 0 0 0 0 0 2,976 2,976 0 XXX XXX
8999999. Total - Preferred Stock 2,976 XXX 0 0 0 0 0 0 0 0 0 2,976 2,976 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT CORP.. .. | 06/23/2020. | State Street Bank. ..67,400.000 ...875918 XXX 0 877,346 (1,428) | ...........(1,428) | ....... 26,960 XXX
00206R 10 2 [AT&T .. | 04/01/2020. | Class Action Litigation 3 XXX 0 3 XXX
00287Y 10 9 |ABBVIEINC .. | 05/29/2020. | State Street Bank 0.640 58 XXX 54 0 54 4 4 XXX
13057Q 20 6 |CALIFORNIA RESOURCES COR.. .. | 06/23/2020. | State Street Bank 404.000 568 XXX 1,164 3,648 (2,484) (2,484) 1,164 (596) (596) XXX
15912K 10 0 | CHANGE HEALTHCARE INC. .. | 04/02/2020. | State Street Bank 0.760 7 XXX 4 0 4 3 3 XXX
166764 10 0 |CHEVRON CORP .. | 06/23/2020. | State Street Bank...........cc.coveerveeeene | covvvnnns 40,800.000 XXX ...(2,276,532) (2,276,532) 2,640,276 1,124,114 105,264 XXX
20825C 10 4 |CONOCOPHILLIPS .. | 06/23/2020. | State Street Bank. 53,621.000 XXX ci(1,861,367) | v | ceerrerireereii [ e (1,661,367) 1,825,607 ..539,499 5,042 XXX
22662X 10 0 |CRIMSON WINE GROUP LTD....oeevvrverrrrrirrrririrnnes .. | 06/23/2020. | State Street Bank. 2,740.000 XXX 20,276 (3,499) (3,499) 16,777 XXX
26875P 10 1 |EOG RESOURCES INC .. | 06/23/2020. | State Street Bank...........cc...coveerveeens | covveenne 20,200.000 XXX [......1,686,738 | ........... 1,691,952 (5,214) (5,214) | covvvveeerriiiees | ceerreiin 1,686,738 | ...oooovrrrreenne XXX
369604 10 3 |GENERAL ELECTRIC CO.. .. | 06/23/2020. | State Street Bank. 26,200.000 XXX 259,660 292,392 (32,732) (32,732) 259,660 XXX
419870 10 0 |HAWAIIAN ELECTRIC INDS.. .. | 06/23/2020. | State Street Bank...............ccooevvvecies | covvvenee 12,300.000 XXX [ 478,666 0 478,666 XXX
42806 10 6 |HERTZ GLOBAL HOLDINGS INC.. .. | 05/26/2020. | State Street Bank. 5,368.000 XXX [ 40,191 | 84546 (44,355) | . 40,191 XXX
44107P 10 4 |HOSTHOTELS & RESORTS INC.. .. | 06/23/2020. | State Street Bank... ..40,648.000 XXX .....(350,895) | . 403,125 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP.. .. | 06/23/2020. | State Street Bank... ....3,500.000 XXX - 16,475 485,615 XXX
46609 10 6 |JALEXANDER'S HOLDINGS. .. | 06/23/2020. | State Street Bank 157.000 XXX 201 1,701 XXX
49446R 10 9 |KIMCO REALTY CORP.. .. | 06/23/2020. | State Street Bank... ..29,500.000 XXX (232,731) (232,731) 378,214 XXX
531229 12 8 |LIBERTY MEDIA CORP.. .. | 06/03/2020. | State Street Bank... ...1,323.000 XXX 0 0 XXX
554382 10 1 |MACERICH CO/THE .. | 06/18/2020. | State Street Bank. 0.840 XXX 6 0 6 (3) (3) XXX
55825T 10 3 |MADISON SQUARE GRDN SPORTS.... .. | 04/20/2020. | Spin Off. XXX 9,824 1250173 (115,349) | oo [ eoreerreiireenees | cevveenns (115,349) 9,824 0 XXX
57636Q 10 4 |MASTERCARD INC CLASS A. .. | 05/26/2020. | State Street Bank...........cc..coveerveeens | covveenne 11,250.000 XXX 1i(3,238,837) | oo | e [ s (3,238,637) 120,500 XXX
580135 10 1 |MCDONALD'S CORP .. | 06/23/2020. | State Street Bank... ....4,900.000 XXX 968,289 (82,668) (82,668) 885,621 XXX
63938C 10 8 |NAVIENT CORP .. | 06/23/2020. | State Street Bank. ..30,900.000 XXX LA22,712 | (154,410) | oo [ eorrerreiireenens | cvvveenns (154,410) 268,302 XXX
68902V 10 7 |OTIS WORLDWIDE CORP........coovvevrrrrrrirrncrrerrnerrennns .. | 06/23/2020. | State Street Bank... ....7,150.000 XXX 0 340,019 XXX
69924R 10 8 | PARAMOUNT GROUP INC........ccoouvvveummermerierrririianns .| 06/23/2020. | State Street Bank...............ccoeevveeees | covveenee 98,700.000 XXX 0 779,681 XXX |
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
755111 50 7 |RAYTHEON COMPANY. .. | 04/03/2020. | Tax Free Exchange..........ccccouveevees | covvvnnne 34,600.000 | ........ 1,219,511 XXX [ 1,219,511 | oo 7,603,004 |...(6,383,493) | ...ooverrevrreerenns | crvrrrerreiiniens | o (6,383,493) | ...cvvvrerrrins [ 1,219,511 0 32,611 XXX
75513 10 1 |RAYTHEON TECHNOLOGIES CORP. .. | 04/21/2020. | State Street Bank. 0.080 5 XXX 1 0 1 4 4 XXX
75513 10 1 |RAYTHEON TECHNOLOGIES CORP................ .. | 04/03/2020. | Spin Off. 545,267 XXX [ 545,267 0 545,267 0 XXX | e
876664 10 3 | TAUBMAN CENTERS INC......cccoommvrrrirrnnririrnnes .. | 06/23/2020. | State Street Bank...........cc..coveerveeens | covveenne 11,000.000 XXX 0 509,067 | ..ovvverrrrri | e (96,534) | .. XXX
949746 10 1 |WELLS FARGO & CO. .. | 06/23/2020. | State Street Bank. 85,528.000 XXX rrrrnn2,360,094 | ............ 4,601,406 |...(2,241,313) [ .oovvveeemerreiens | e | e (2,241,313) 2,360,094 | ..oovvverrerrirs | o 10,048 XXX
95040Q 10 4 |WELLTOWERINC .. | 06/23/2020. | State Street Bank...............coeevveeerns | coverrnenee 2,900.000 XXX [ 130,173 | oo 237,162 | ...... (106,989) | ..ooovvvvveenrreernns [ worrerrerieenens | cvvveeens (106,989) 130,173 [ e | v 19,453 XXX
983134 10 7 |WYNNRESORTSLTD... ...| .. | 06/23/2020. | State Street Bank. 6,000.000 XXX 554,235 833,220 |...... (278,985) | ..o [ i | v (278,985) 554,235 | ..o | s (49,571) | .. XXX
806857 10 8 |SCHLUMBERGERLTD.. .| C| 06/23/2020. | State Street Bank..............cccoevvveeies | covevenee 16,273.000 XXX [ 492,343 | ..o 654,175 | ...... (161,831) [ oo [ e | v (161,831) 492,343 ...(170,599) | .. )| e 16,273 XXX
G0177J 10 8 |ALLERGANPLC C| 05/11/2020. | State Street Bank............cccocevveeveeens [ v 12,846.000 XXX [ 3,125,856 | ............ 2455770 |....... 670,086 | ..vvoovuerrirrrernes | cervernsernininns | orverinnns 670,086 3,125,856 ...(646,457) | ....... (646,457) | ....... 19,012 XXX
G5960L 10 3 |MEDTRONIC PLC C| 06/23/2020. | State Street Bank... ..25,700.000 XXX [ 2,812,274 | .......... 2,915,665 |...... (103,391) [ oovvrrevrerreennne [ ervserrerssennees | vvvveenns (103,391) 2,812,274 ..(392,084) | ....... (392,084) | ........ 24,084 XXX
N53745 10 0 |LYONDELLBASELLIND A......ccoociimmmmrerinniriernnes C| 06/23/2020. | State Street Bank... ...100.000 XXX 9,317 9,448 (131) (131) 9,317 (2,579) (2,579) 210 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX .. 23,257,229 ..36,517,364 |.(16,790,244) .0 | ....(16,790,244) 0 23,257,229 2,522,289 2,522,289 | ..... 473,578 XXX
9799997. Total - Common Stocks - Part 4 ..25,779,522 XXX .....23,257,229 ..36,517,364 |.(16,790,244) | . 0 | ...(16,790,244) 0 23,257,229 .2,522,289 | .....2,522,289 | ..... 473,578 XXX
9799999. TOtAl = COMMON SHOCKS....vuuoireeeiseeieeseeieess st fsinessssssesessss s st esss s st st ssnsssns | cesies 25,779,522 XXX | 23,257,229 ..36,517,364 |.(16,790,244) 0 | ...(16,790,244) 0 23,257,229 .2,522,289 | ..... 2,522,289 | ... 473,578 XXX
9899999. Total - Preferred and COMMON SHOCKS. ........uuruessrurrrrsssseiriesesesssssstssssssississ | eosesssssssesssssseesss s s s ssnnecns | creees 25,782,498 XXX | 23,257,229 | ..........36,517,364 |.(16,790,244) 0 | ...(16,790,244) 0 23,257,229 ..2,525,265 | ..... 2,525,265 | ... 473,578 XXX
9999999. Total - Bonds, Preferred and Common Stocks .1,889,842,394 XXX .1,834,955,079 | ..... 1,230,486,368 |.(16,712,916) 0 |..(17,432,702) .0 ] 1,834,172,340 55,670,050 | ...55,670,050 | 17,128,060 XXX




statement for June 30, 2020 of e PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for June 30, 2020 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest|  Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
CITIBANK ....covorriririenieseieerieines NEW YORK, NY ...t | s | roviennnsesiens | e | oo | e 14,297,784 | ......... 15,209,651 | ......... 30,076,185 | XXX
JP MORGAN CHASE...........ovvverieriererneeinens CLEVELAND, OH.....cotvimirierinieenisnineriennnes | ceeninsesnsnnns [ coneesnsinsnns [ e | ooeesesssseesssssssnenes | onersenes 4,752,148 | ........c. 4,216,323 | ........... 6,945,682 | XXX
PNC BANK.....ccviiiiiirineeissse i eseieens CLEVELAND, OH.....oviiiiieiineiiniinsinsiiesiinns | eonnrineiinnnis | connninsiinnnins [ comssinnsisissiessnnsins | oossenessessinsssnnssenes | svineees (32,586,435) | ........ (45,540,660) | ........ (31,190,660) | XXX
WELLS FARGO BANK. o TAMPA, FLu.oiriiriceieeieni 308,712 XXX
STATE STREET BANK.. v KANSAS CITY, MO....oooiiiiieineiinniinerinsineees [ e e [ e | ceveesiseessssnsssnenes | avenne 3,322 XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories..........c.ccovueriiniiisiicniines XXX XXX [, 17 [ | o 95,049 | ..o 95,072 XXX
0199999. Total Open DEPOSHOMES........cvvrieriririiiiriisiriere e ssriseneenes XXX XXX | 17 [ 0 | . (13,129,420) | ........ (25,237,496) XXX
0399999. Total Cash on Deposit...........cccoovuvricniiiciiiniienes XXX XXX [ 17 | 0 [ (13,129,420) | ........ (25,237,496) | ... XXX
0599999, Total Cas............ervrrivrrirerieriirirerirerieceieriserieeii XXX XXX | 17 | (U (13,129,420) | ........ (25,237,496) | ... XXX

QE13
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

U.S. Government Bonds - Issuer Obligations

TREASURY BILL e AR A1 et | s 06/30/2020....... | orsvvsees 0.110 | 08/06/2020.......| ... 44,595,004 | ..oosocescess s | e
0199999, U.S. GOVEMMENt BONS - ISSUET ODIGAHONS. ... e st | s 44,505,094 | oo [ 0
0599999, TOHA = U, GOVIMMENE BONMS. ... A0 s | 44,595,094 | oo [\ 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

ABB TREASURY CENTER USA, 04/22/2020 07/20/2020

AT&T INC 04/16/2020 07/01/2020

AT&T INC 04/16/2020 07/01/2020

AR LIQUIDE US LLC 06/22/2020 08/24/2020

AMERICAN HONDA FINANCE.........outvtutiriiaettseite i is st 05/15/2020 08/13/2020

AVERY DENNISON CORP.......cootiiuiiuniirriierisesssise et ess sttt 06/01/2020 07/20/2020

AVERY DENNISON CORP.......ouituueiimrimteseiseiseisessseseseesssesss sttt sttt 06/01/2020 08/03/2020

CENTENNIAL ENERGY HLDGS.... 06/12/2020 07/10/2020

CENTENNIAL ENERGY HLDGS.... 06/12/2020 07/10/2020 .

CENTENNIAL ENERGY HLDGS.... 06/18/2020 07/20/2020 9,994,720

CENTENNIAL ENERGY HLDGS.... 06/29/2020 07/29/2020 14,988,333

CENTERPOINT ENERGY RESOU........ivumiirriiisriseisesies st ssesssesss st sss st sessssssssssssssnes 06/29/2020 07/01/2020....... 9,000,000

CENTERPOINT ENERGY RESOU........ivvuiiriiiiiieiseissiies et ssss st sssssssisns 06/29/2020 07/01/2020

CONSOLIDATED EDISON CO.....ouvvuuerueeusersaeesseesseesseesssessesssessseeesssssssssesssesss st sss et sess st s8££ 06/19/2020 07/07/2020

CONSOLIDATED EDISON CO....ouiiuuiruieaeesaeisseeaseesessssesseesssessse s ssssesses st s8££ bbb 06/24/2020 07/20/2020

CONS EDISON INC.....oocooueeuiieiisssiseseseeeseses st 06/29/2020 07/01/2020

CUMMINS INC 06/08/2020 08/17/2020

DAIMLER FINANCE NALLC...... . | 06/08/2020. 09/08/2020..

DOVER CORP.......oittctcee ettt bbbttt s et en s 06/30/2020 07/17/2020 19,098,844

DOW CHEMICAL COAMP.. 05/15/2020 08/11/2020.......| 24,962,923

DOW CHEMICAL COAMP.. 05/15/2020 08/11/2020 14,977,754

DUPONT DE NEMOURS INC 04/20/2020 07/01/2020 48,000,000

ENI FINANCE USA INC . | 06/19/2020. 08/20/2020.. 9,021,846

EASTMAN CHEMICAL CO 06/29/2020 07/06/2020.....| . 4,999,708

EASTMAN CHEMICAL CO 06/18/2020. 07/06/2020......| . . 9.999 305

EASTMAN CHEMICAL CO 06/19/2020 07/07/2020 24,997,916

EASTMAN CHEMICAL CO 06/22/2020 07/08/2020 19,998,055

EASTMAN CHEMICAL CO . | 06/29/2020. 07/17/2020.. 9,997,778

ENBRIDGE US INC 06/09/2020 07/09/2020 .34,296 569

ENBRIDGE US INC 06/29/2020 07/10/2020 9.999 050

ENBRIDGE US INC 06/15/2020 08/03/2020 8,995,461

ENERGY TRANSFER OPER LP 06/30/2020 07/01/2020 150,000,000

ENERGY TRANSFER OPER LP 06/30/2020 07/02/2020 2,999,042

ENERGY TRANSFER OPER LP.......oiiiiieiictett ettt ettt ettt s st et s a et s st s s s et b e s s s et e s s se b e b s se s et e s s se b et s seaesessssebeb s sesesassebebesas  Saesesssssesessssssesessssesessassesessss et b s aetebesassetessaetebansnsesnnanaes | cbessnsnsesasans 06/30/2020 07/02/2020....... 149,997,083

ENTERGY CORP... 04/14/2020. 07/09/2020....... 22,985,860

ENTERGY CORP... 04/21/2020 07/21/2020

ENTERGY CORP... 06/15/2020 08/12/2020

ENTERGY CORP... 06/12/2020 08/14/2020

ENTERGY CORP.......ccccmvrimrrrrerrsrirseriiniis 06/08/2020 09/04/2020

EXXON MOBIL CORP.......... 06/29/2020 07/29/2020

GENERAL DYNAMICS CORP. 04/17/2020 07/16/2020
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
GENERAL DYNAMICS CORP. . | 04/24/2020.. 1.700 |07/22/2020.. 22,177,914 71,216
GENERAL MOTORS FINL CO 06/29/2020 07/01/2020 2,000,000
GENERAL MOTORS FINL CO 06/16/2020 07/07/2020....... 23,994,997 | ooooooooeeeeeeeeee
GENERAL MOTORS FINL CO 06/18/2020 07/09/2020.......
GENERAL MOTORS FINL CO 06/16/2020 07/09/2020
GENERAL MOTORS FINL CO . | 06/29/2020. 07/13/2020..
GENERAL MOTORS FINL CO 06/22/2020 07/22/2020
GENERAL MOTORS FINL CO 06/17/2020 08/03/2020
GENERAL MOTORS FINL CO 06/22/2020 08/12/2020
GENERAL MOTORS FINL CO 06/10/2020 08/17/2020
GENERAL MOTORS FINL CO 06/18/2020 08/18/2020
GENERAL MOTORS FINL CO....couivurimimmiiiereseeseesssise st ssssss st ssesssassssenas 06/18/2020 08/18/2020
GENERAL MOTORS FINL €Ottt sssssssenssssnes 06/01/2020 09/01/2020
HARLEY-DAVIDSON FINL SER.......cuuuivturtueesmeruaesssesssesssaeeseessssssesssesssesessesssesssesssess e essesssse s s ss s8££ 06/29/2020 07/10/2020
HARLEY-DAVIDSON FINL SER 06/19/2020. 07/17/2020
HUMANA INC 05/22/2020 07/16/2020
HYUNDAI CAPITAL AMERICA.......cooiteiaeiierieeiseesss ittt 06/05/2020 07/14/2020
HYUNDAI CAPITAL AMERICA 06/15/2020 08/03/2020
HYUNDAI CAPITAL AMERICA 06/22/2020 08/04/2020
HYUNDAI CAPITAL AMERICA 06/18/2020 09/01/2020
INTERCONTINENTALEXCHANGE 06/22/2020 09/08/2020
MOLSON COORS BEVERAGE COO. 06/15/2020 07/15/2020
MOLSON COORS BEVERAGE COO. . | 06/15/2020. 07/15/2020..
MOLSON COORS BEVERAGE COO. 06/15/2020 07/17/2020 .
MONDELEZ INTERNATIONAL 06/19/2020. 07/06/2020......| . 9,999,667
MONDELEZ INTERNATIONAL 06/18/2020 07/06/2020 5,999,783
MONDELEZ INTERNATIONAL.......couttuuituerireiseesseisessesses sttt 06/18/2020 07/13/2020 5,999,460
NETAPP INC . | 04/21/2020. 07/09/2020.. 23,639,182
PARKER-HANNIFIN CORP.........coouurimririemeiaeisisessesssees s ssssss st 06/24/2020 08/07/2020 19,993,833
STANLEY BLACK & DECKER........couiiiiiiiiciiiin s 06/29/2020 07/22/2020......| 19,998,250
THOMSON REUTERS CORP........ccouiriuuiumiisitssessseseseessesssesssessse s ss s s st 06/22/2020 07/24/2020
UNITED PARCEL SERV INC.....cottuiituitmtiseisseise st esseesss bbb bbb 06/30/2020 07/02/2020
VECTREN UTILITY HOLDINGS . | 06/30/2020. 07/01/2020..
VERIZON COMMUNICATIONS 04/20/2020 07/01/2020
WGL HOLDINGS INC....ocouiriiiieiresiiserie et 06/29/2020 08/04/2020
WEC ENERGY GROUP INC.....ooiiruteiuiimsiiiserisereseesseissssse st st 06/22/2020 07/06/2020
WEC ENERGY GROUP INC..... 06/22/2020. 07/06/2020
WEC ENERGY GROUP INC..... 06/29/2020 07/13/2020
WRKCO INC.....o ettt 8 88441884888 b b 06/18/2020 07/09/2020
WRKCO INC.....oieiiiie i858 06/19/2020. 07/21/2020
WALGREENS BOOTS ALLIANCE..........vuuriuurtrertseeeseessessse s sss st 05/18/2020 07/16/2020
WALGREENS BOOTS ALLIANCE......... 06/18/2020 08/17/2020
WALGREENS BOOTS ALLIANCE......... 06/03/2020 09/02/2020
WASHINGTON GAS LIGHT CO....ouruuuiruiimeireeseieseessesssesisseesssessse st s s s8££ 4412828184418 844 E 8 EEeEE e h e Rk e eEs E4ieEbsee AR eE LR b £ bR e R R bbbttt enba | enbsnsisnrsaees 05/27/2020 08/11/2020....... e 7,993,618
CANADIAN NATURAL RESOURC........cuuirriuiaeriiseiasessesesssieesessss st ssas s s ss st st s 0880881850451 8 4810088108188 E bbb 0s ek i bR e bbb bbbttt n st nns | snbnisensnnsaes 06/29/2020. 07/20/2020.......| 49,989,444
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Statement for June 30, 2020 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
SUNCOR ENERGY INC. . | 05/27/2020.. 0.870 |07/09/2020.. 18,996,324
SUNCOR ENERGY INC 06/03/2020 08/04/2020 e 9,991,967
SUNCOR ENERGY INC 06/01/2020. 08/26/2020......| o 13,981,476
SUNCOR ENERGY INC 06/09/2020 09/09/2020

05/14/2020
. | 06/24/2020..

BASF SE.........
EXPERIAN FINANCE PLC

08/13/2020
09/21/2020..

...15,973,542

24,971,526

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

..2,384,288,158

...................... 2,384,288,158

............................. 2,288,451

3899999. Total - Industrial & MISCENANEOUS (UNGFFIIALEA)............curririreiiiireiiiciei bbbt es S84 b s e b1 R A8 E bbb bbbt ebsesbebsenbenbenes
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. .........cvvvvvsierivissiiiss 8148111200001 000 HEL40L 111411148 E 0 148 L LA | 2,428,883,252 | cooovovveeeeeeeeeeeee) {0 2,288,451
8399999, SUDLOLAIS = BONMS........111111rtereressiissssss i80S 1881114101301 000000 SR | 2,428,883,252 | ..ocvviiiereerereier e (O 2,288,451
Exempt Money Market Mutual Funds as Identified by the SVO

608919 47 8 |FEDERATED GOVERNMENT OBLIGATION FUND GRTXX ... | 06/30/2020....... 0.090 ....100,377

608919 71 8 |FEDERATED GOVERNMENT OBLIGATION FUND GOFXX. .| 06/30/2020....... 0.110 7,936,907

60934N 68 2 |FEDERATED US TREASURY CASH RESERVES FUND UTIXX.......coomriiiriiirriiisiieeieeseisesesiesesissssess s eieesenes 06/30/2020....... 0.070 | oo | 2,678,083

857492 88 8 | STATE STREET TREASURY MMF TRIXX 06/30/2020....... 0.099 837,973

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccocvemininincsrncres

...11,553,340

8899999. Total - Cash Equivalents

...................... 2,440,436,592

............................. 2,313,417




Supplement for June 30, 2020 of the P ROG RESSIVE CAS UALTY | N S U RAN C E COM PANY

Supp. AtoSch. T
NONE

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-1, Q455-2, Q455-3



Supplement for June 30, 2020 of the P ROG RESSIVE CAS UALTY | NS U RAN C E COM PANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

* 2 4 2 6 02 02 04550010 2 =*

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

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

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-4




Supplement for June 30, 2020 of the PROGRESSIVE CASUALTY |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for June 30, 2020 of the P ROG RESSIVE CAS UALTY | N S U RAN C E COM PANY

* 2 4 2 6 02 02 050510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2020

NAIC Group Code.....155
Company Name: PROGRESSIVE CASUALTY INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

NAIC Company Code.....24260

1. Monoline Policies 1
Direct
Written

Premiums

2
Direct
Earned
Premiums

3
Direct
Losses
Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? .............

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

Yes[ ] No[X]

2.31 AMOUNE QUANETIEA: ...vovevecviiieiciet ettt ettt st bbb bbbt s b b e e b8 s st seb et s s s be s b s R bbb s s bt ee s s b s e s s b s s b b s bbb e bt n s b et et ens ebsebietestneeseet et st en et tanes

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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