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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

......... 6,660,743
10,605,446

......... 6,660,743
10,605,446

......... 6,660,743
10,605,446

Total invested assets

136,260,892

100.000

136,260,892

136,260,892

100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiuiiiiitiiiiitiite ittt bbb bt bbbt E b E e E £ E e b E £ E A E e E e bt e b e e bt e b e e b e eb et 2eemse e e esene e s e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........iiiiiiiiii bbbt bbbt bbbttt aR e e aeeaesbesaeebesteeaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt e e e e e e st e eaeeaae oeabeeabeeabe et e et e e s e aRe e abeeas eeesseeseeaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R PP RTPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b bbb e s e e b e e b e e b e e b e e h e d e b e b e s b e b e saebe S84 E SRS AR SR L AR e R LA b e R e e b e R e e b e b et ebesebeses sttt
P aXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......ccooeevevneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 . e ettt e et ttesutetasntatasseannstaansssaanssaaansseessteessseesaseeeanteeaseeesateeeasseesabeeesase Saeeeenneeeeaeeenaseeeaeeeenneeean
[DI=Ye [0 =Toqlo) g (v4=\iTo o le) f o 4=Tag 11U g g I=T oo lo =T o] =T or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A P PPRTPS

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt bbb bbb se e b e 0o b e b e e b e e e b e s e b b e e b e b e saebe 2281 E SRS A RS AL AR e R b e b e R b e b e b e e b e b e ats esbesesese s ese st
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b b e b e b e b bbb e b bt b b et b e e b e e b e e e b oA e SR e R e e s e bbb e bbb b b

O e = R e Ty A o] [0 Ty W B OSSP
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiiiiitiie ittt bbbttt ettt ettt abe s Seeeeseeeeesee e e e eeeeneens
[D2=Te [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= 0 g o0 L OO PRRPERRRRY

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiitiiiiiie ettt bbb bbb bbbt bR bbbt bt b e b bt e bt b 2msemmeeseeneee e e e e e e e e eeenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ..........c.ccovucueueieeeeeeceeteteeeeeescaetetesesesssseteteseseessasaesesesessssesesesesessssesetesesessssssesasasassssetesasasenssansess seesetessacnes 122,805,865
................. 65,412,827
...198,331

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

J oo (U= o) e TotoTU o | USSR

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(359,118)

4.2. Part 2, SCtion 1, COIUMN 15 ...ttt
LRI o= 1o 2 Y=ot 1[0 1720 0011111 Yo Wt < TSN
4.4, Part 4, COIUMN T .ottt ettt ee bt ee bt E b b e e 1 £ eE b4 h 04 E £t E e b e 1ot E R b E £ £ ot E bbb et st E bbbt Rt e sen s et en (359,118)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........cuiuiiiiieecectete et eececte et ee e et cae et e s ee s s eaetesesesssssaetesesesssssaesesesessssssesesesessnsssstesesasssssesesasannsssnsesasanas febesetesatscaeaesaes (678,359)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiuiuieieeceieeeeeeeeeee ettt ettt es et e s e e es e s eses s et eassessaseeseseeneaeeneaen 57,452,088
DedUct @aMOMZAHON OF PIEIMIUM ..o oot et et ee e ee e et e e eees e e s ae e s e e e s e e e s aeees s e e e s e e s e e s s e e e s s e e s se s s s e s e e s e e s eeenseeensseenseeanseeananeana eesteesaseesseesaeen 197,496

Total foreign exchange change in book/adjusted carrying value:

R ==V B TR 7o ¥ o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt b bbbt b e bt eb e e b be e SA8aReReaE e b e b e b e bbbt b

LR T o=V G2 T=or (oo 2 @70 (30 1o N I J PN

8.4, Part 4, COIUMN 15 ..ottt bbb bbb 0 b e b e e bbb H e e b e b e e E e b £ e 2o b e oo b e e b et bt b e ae e LSRR AR SRR LR e bRt e s eabeseseseeesee ettt
Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L.t bt e b e b e e b e b2 bt e b H e b b E b b0 b e e e b e e e b et b e bbb e e LRSS R bbb

[ I o Vo G T or oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ... b et b bbb bt b et et e e b e e s S88a8eResE e b e e b e b e b et et e b e

LS =T I 7o ¥ 4o N O OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiiiiiiiiiise s oo 33,496
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverererruereeeeeeeeceeseteseseseaetetesesesssaesesesssesssaesesesesenssaesesesanas seesesscsceesees 129,763,458
(DLt [N Tet i (o) =TI gTeT g F=Te o Ty (=T o JR=T 4o USSP

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccrueuiieeececeeteeeeeeeceeteteeeeeesseete e esesssaete st esensseeaesesesensssssesesesensssstesesesensssssesssanenas Seesesesesenanas 129,763,458
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........cooeveviivncvicriienne s 112,497,269 |................ 106,345,642 |................ 112,312,609 |................ 113,070,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 112,497,269 106,345,642 112,312,609 113,070,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 6,660,743 5,741,027 6,829,363 6,285,000
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 10,605,446 |................... 9,979,034 |.cocvcveene 11,076,787 |....cooeee. 10,907,000
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 10,605,446 9,979,034 11,076,787 10,907,000
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 129,763,458 122,065,703 130,218,759 130,262,000
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 129,763,458 122,065,703 130,218,759

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 9,567,154 |........... 100,685,343 |.............. 8,742,206 |..oeoveeeeeeeeerernnens [ o XX e, 118,994,703 | 873 [ 82,900,864 |......ccevevennnne [T 118,994,703

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

9,567,154

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

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.............. 1,965,000

............... 4,695,743

............... 6,660,743

......................... 4.9

............... 8,041,833

......................... 6.5

............... 6,660,743

1,965,000

4,695,743

6,660,743

8,041,833

6,660,743




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6
No Maturity
Date

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

6.1 NAIC 1

6.2NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..

.514,798 |...

............... 4,977,711

.4,002,737 |....

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 4,977,711

4,517,535 |..

......................... 3.7

3.3

............... 5,999,308

...24,394,542 |....

............... 4,977,711
514,798

90IS

6.6 NAIC 6
6.7 Totals
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BNAIC B ..o
8.7 Totals
9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals

514,798
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

125 NAIC5 ...
12.6 NAIC6 ...

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

121 NAIC T e [(c) I 9,567,154 |........... 107,628,054 |............. 13,437,949 |...oooeeeccciees e o [ 130,633,157 125,655,446 |............... 4,977,711
12.2NAIC 2 ... . 514,798 |............... 4,002,737 |.... ...4,517,535 |.. ...4,002,737 |.. 514,798
12.3NAIC 3 e () i s [ [ e e i [ [ X e [ XK i e
124 NAIC 4 o (D) e

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

12.7 TOtalS .o 10,081,952 |........... 111,630,791 |............. 14,548,149 |.ooeeeceeees e [ 130,768,383 |.............. 5,492,509

12.8 Line 12.7 as a % of Col. 7 7.4 81.9 10.7 100.0 96.0 4.0
13. Total Bonds Prior Year

13ANAIC T et 7,314,308 |............. 76,164,395 |............. 13,463,302 |....oveeeeeeeeeceeees e Joeeeeeeeeeeeeeeeeneeens feeeeeeeeens XX oo XX e foe 96,942,005 | 78.9 | 96,942,005

13 2NAIC 2 e 8,021,427 |............ 11,386,224 |.............. 4,986,891 24,394,542 |........oo 19.9 [ 23,881,583

13.7 TotalS ..o
13.8 Line 13.7 as a % of Col. 9

............ 15,335,735
12.5

............. 87,550,619
71.3

............. 18,450,193
15.0

(b) ...122,805,865
100.0

........... 120,823,588
98.4

14. Total Publicly Traded Bonds
T4 A NAIC T |
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAIC5 ...
14.6 NAIC 6

.............. 9,567,154

........... 102,650,343

..... 4,002,737 |....

............. 13,437,949

110,200

........... 125,655,446

...4,002,737 |..

............. 96,942,005

...23,881,583 |....

........... 125,655,446

14.7 TotalS .o
14.8Line14.7asa % of Col. 7 .....ccceveerennc|s

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

.............. 9,567,154
........................ 7.3

7.0

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
15.3 NAIC 3
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............... 4,977,711

............... 4,977,711

..514,798 |.

............... 4,977,711
514,798

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.4

3.7

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................... 5,492,509 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
............ 6,497,434 : NAIC2 $ .ooocovvvvvcvicceeee 3 NAIC 3§ NAIC 4 $ e 3 NAIC 5 $ s NAIC B $ e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccecevrieirieenieesieeeenns 100,685,343 |.. . 82,900,864 |. . 118,994,703 |..

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

9,567,154 |...

8,742,206

118,994,703 |.

N

. All Other Governments

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

w

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

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

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

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

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities ..
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

............... 1,965,000

..... 8,041,833

.............. 6,660,743

5.05 Totals 1,965,000 4,695,743 XXX 6,660,743 4.9 8,041,833 6.5 6,660,743
6. Industrial and Miscellaneous
6.01 Issuer OblIgations ..........cccovverereeeeeereenenrsseeens fooviieeeene 514,798 |....cenvee. 8,980,448 |............... 1,110,200 oo o [ XXX .... 10,605,446 ...25,863,860 |........ccoovven 21 [ 5,112,937 |oeine 5,492,509
6.02 Residential Mortgage-Backed Securities ............ [ oo e e e e O XK e e e o e e
6.03 Commercial Mortgage-Backed Securities .......... [o.cciiiiriiinieis e oo ferereneineiensieneienes Joeneienesienesiernenenes foevreeesrens XX et oo e e oo [ [
6.04 Other Loan-Backed and Structured Securities ... XXX 5,999,308 4.9
6.05 Totals 514,798 8,980,448 1,110,200 XXX 10,605,446 7.8 31,863, 168 25.9 5,112,937 5,492,509
7. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ...
8.02 Residential Mortgage-Backed Securities ..
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoceevrcevnccnnccencienns foeveeeine. 10,081,952 [ 111,630,791 | 14,548,149 s i i ...136,260,892 ......covveinennn 100.0 [ XXX o XX oo, 130,768,383 oo 5,492,509

12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12.09 Totals , , J49 | [ [ [, 136,260,892 | 1000 [ XXX [ XXX [, 130,768,383 | 5,492,509

12.10 Line 12.09 as a % of Col. 7 7.4 81.9 10.7 100.0 4.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........ccceevvenvnvncvncnnienieniens foeeeeieene...9,336,427 |, 87,550,619 |.............. 18,450,193 |............... 1,469,318 [ o XXX o XXX oo XXX o020 116,806,557 [ 9501 [ 114,824,280 [ 1,982,277

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

13.09 Totals , , 122,805,865 |.....ceevveeeiienns 100.0 | 120,823,588 |....cocuenvee 1,982,277

13.10 Line 13.09 as a % of Col. 9 12.5 71.3 15.0 1.2 XXX XXX 100.0 XXX 98.4 1.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 9,567,154 ...130,768,383 ... 114,824,280

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 9,567,154

......................... 7.3

7.0

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of Prior year ...........cccccevevevens foereeiminiiiciiiciis e e
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 39,141,866 |....cccoevne. 39,141,866 |....ooovevevereiiciecieeeiens e
3. ACCIUAI OF DISCOUNL ... [eesenne s 55,568 |.....ooerieeiriiciins 55,568 [...eeeeeeeieeeeireieieeieeee [
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 32,700,000 |..covvrerennee 32,700,000 [.eoveveeriiriiieieieieeiririns oo
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 6,497,434 |....ccovvinnee 6,497,434 ... [
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 6,497,434 6,497,434

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-6R-6 ..... US TREASURY NOTE LA e 9,970,313 [...96.8280 |.............. 9,682,800 |............ 10,000,000 |.............. 9,991,629 |..eevvvviiiiniinns fooriinnn 8,027 e e 000002.250 Ll 2.313[A0 oo eviiieennnnnn 38,536 [eaiiiniinee 225,000 |....04/29/2019 ...|....04/30/2024 ...
912828-VS-6 ..... US TREASURY NOTE ... LA ...98.6170 |... 570,000 |oeerrnnnneeeennn 571,248 [ e (1,983) [ e 0ee222.500 |- 2142 [FA ...... . 14,250 |....11/26/2014 ...|....08/15/2023 ...
912828-XT-2 ..... US TREASURY NOTE .... LA ...96.3480 |... ..2,408,700 |..............2,500,000 |.............. 2,505,021 |...oeovrrrirnnnnns foorrnnnnnn (3,489) |ovvvniniiiiiiins fooeeiiiiiiiinnn 1002222.000 | 1.855 [N ...... .50,000 |....06/17/2019 ...|....05/31/2024 ...
912828-YM-6 ..... US TREASURY NOTE ... LA ...94.7460 |.....oonnnn... 3,789,840 |..............4,000,000 |.............. 3,993,336 |....correemmmnnnns foeeeeeennnnn3,549 | e el 10500 1.592 [AO ...... .60,000 |....11/04/2019 ...|....10/31/2024 ...
912828-7F-0 ..... US TREASURY NOTE .... LA ...91.8440 |.........eenns 4,592,200 |..............5,000,000 |..............5,021,385 |...cooviiiiriinn Jonneeennn (9,48) [oreiiininiiiis o [2220.500 ... 0.309 MS ...... . 25,000 |....04/21/2020 ...|....03/31/2025 ...
91282C-AZ-4 ..... US TREASURY NOTE ... LA ...89.4450 |.............. 2,415,015 |.... 10002,699,500 [..eieieiiiiiiiees Jeeeeennee 170 s e 00202375 | 0.381|IN ...... . 10,125 |....12/23/2020 ...|....11/30/2025 ...
912820-BL-4 ..... US TREASURY NOTE .... LA ...81.5040 |.......oennnns 6,927,840 |.... Ll BUT6 [ | 40,824 L s e 10125 1.682 |FA ...... . 95,625 |....04/28/2021 ...|....02/15/2031 ...
91282C-80-3 ... US TREASURY NOTE ... LA ...89.1050 |...ccvvunnnnns 4,455,250 |.... 4,968,762 |oeeieiiiiieee e 974 | e [-222220.500 .. 0.700 |FA ...... . 25,000 |....03/02/2021 ...|....02/28/2026 ...
912820-CC-3 ..... [US TREASURY NOTE . LA ...94.1210 |. ..5,647,260 |. .5,993,212 |.. .0.333 ...05/18/2021 .. 05/15/2024
91282C-CE-9 . US TREASURY NOTE . LA ...86.5780 |. ..519,468 |. 600,480 |.. .1.235 ....06/25/2021 .. 05/31/2028
912820-CP-4 ..... [US TREASURY NOTE . LA ...88.3630 |. .. 4,418,150 |. . 4,976,565 |.. ......0.758 ...08/17/2021 .. 07/31/2026 ...
91282C-CU-3 ..... US TREASURY NOTE ... LA ...96.9800 |....covnnnnnns 2,424,500 |.... e 2,898,471 [ e 2310 [ e 00125 0.218 |FA ooees |oeeeeeeeeennnns 1,062 |... ....09/20/2021 ...|....08/31/2023 ...
91282C-DN-8 ... US TREASURY NOTE .... LA ...93.5940 |.....oounnnnns 9,359,400 |.... . . 209,965,317 [oooiiiiiiiiiinnnns Joevennnnn 16,879 [ v 0022212000 . I L U 0 R FOR 4,670 |... ....01/12/2022 ...|....12/15/2024 ...
91282C-DV-0 ..... US TREASURY NOTE ... LA ...95.9490 |....oovnnnnnns 9,594,900 |.... .. 10,000,000 |.. e 9,929,279 ooeiiiieiiiieeeee e 55,060 [oueniiiiiiiieeee foeeeeeiiieeeeeenn 2nn20.875 | 1.537 [ ....... .... 36,617 |[... ....02/22/2022 ...|....01/31/2024 ...
912820-EA-5 ..... US TREASURY NOTE .... LA ...96.3910 |....coennnnnns 8,867,972 |.... .9,200,000 |.. 09,183,397 [ e AT e e el 1500 ). 1.657 |FA ...... .... 46,890 |... ....03/14/2022 ...|....02/29/2024 ...
91282C-ED-9 ... US TREASURY NOTE ... LA ...94.4920 |......ooeennns 1,417,380 |.... .1,500,000 |.. e 1,480,939 [ e 6,428 [ e e 1750 | 2345 IMS ooes e 7,831 |... ...08/24/2022 ...|....08/15/2025 ...
912820-EY-3 ..... US TREASURY NOTE .... LA ...96.8590 |.........ennnt 9,685,900 |.... .. 10,000,000 |.. 210,012,724 e e (2,120) [ s 40022232000 . 2.947 (W ....... ... 138,587 |... ....07/22/2022 ...|....07/15/2025 ...
91282C-FE-6 ..... US TREASURY NOTE ... LA ...97.0860 |....ccevnnnnns 9,708,600 |.... .. 10,000,000 |.. 09,950,341 [oeeiiiiieeee e 6,201 [ e 30125 3.323 |FA ...... ... 118,037 |... ....08/22/2022 ...|....08/15/2025 ...
912820-FG-1 ..... US TREASURY NOTE .... LA ...97.9140 |...coonnnnnnns 4,895,700 |.... .5,000,000 |.. 4,980,929 [ e 3,780 [ e 0000032250 | 3.486 [FA ...... ... 54,314 |... ....09/06/2022 ...|....08/31/2024 ...
91282C-FZ-9 ..... US TREASURY NOTE . e [ 1AL ...99.4530 |.....ooeennnns 4,972,650 |.... .5,000,000 |.. ....5,083,008 |.....ccevvuuiiieee Jorwernnnnene (391) o foeeeiiiieeeeen [2nn2.3.875 ) 3.726 [MN ...... ... 17,033 |... oo [---.12/12/2022 ... )....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 112,312,609 | XXX 106,345,642 113,070,000 112,497,269 XXX XXX 551,205 787,750 XXX XXX
0109999999. Total - U.S. Government Bonds 112,312,609 | XXX 106, 345,642 113,070,000 112,497,269 155,954 XXX XXX XXX 551,205 787,750 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX XXX
64971X-DZ-8 ..... NEW YORK CITY NY TRANSITIONALF ....covreenereeimiieeefenn e ‘ ....... ‘ .......... | TAFE | 4,864,363 |...93.1070 |....ccevnnnnns 4,022,222 |...ceeeeenn 4,320,000 |...cevvrnnnnns 4,695,743 |oueeeeeeeiniieees foeeeeene (66,091) [.oeeeeeeeeiieeeee Joeemenieeeeeeies feeens 3.750 |...... 2,021 [MN oooeen o 27,000 fooeeeeeennnnns 162,000 |....05/26/2020 ...|....05/01/2028 ...
762323-BJ-1 ..... RHODE |SLAND ST STUDENT LOAN A .ovvvvevvvvvnnnnnnnnnne foon vee feeenn | eeeeeens |[on 1.0FE | 1,965,000 |...87.4710 |........cceee 1,718,805 [...cvvvnnnnnns 1,965,000 [..oevvvnnnnnns 1,965,000 [.oevevenniiiinnns foveeniiiiiniinnnns fovvviinniiiiiins foveiiniiiiiiiinnns e, 1.745 ... 1745 (D oo | 2,857 |oiiiiinns 34,289 |....05/13/2021 ...|....12/01/2026 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 6,829,363 | XXX 5,741,027 6,285,000 6,660,743 (66,091) XXX XXX XXX 29,857 196,289 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 6,829,363 | XXX 5,741,027 6,285,000 6,660,743 (66,091) XXX XXX XXX 29,857 196,289 XXX XXX
015271-AL-3 ..... ALEXANDRIA REAL ESTATE EQUIT eeeeneeeeeeeeeeeeee o e | s 2 e L 2AFE e 4,117,071 |...96.7090 |...eeennnnneen 3,790,026 |..eeeeeennnnn 3,919,000 |[..ccevrrennnns 4,002,737 [oeeeeeiiiieeeeen Joeennnnns (37,008) [-eeeeeeemnineeeee Joeemenieeeeeeies foeens 3.450 |...... 2.436 [AO .oeeen foeeeiiniens 22,910 |oeeerinnns 135,206 |....10/29/2019 ...|....04/30/2025 ...
78409V-BA-1 ..... S&P GLOBAL INC ... woo |- 1.GFE ... 4,973,900 |...91.3290 |... 4,566,450 |.... .5,000,000 |.. BT e .. 3,810 | Ms ...... . 55,465 |....03/04/2022 ...|....03/01/2027 ...
810186-AlI-6 ..... SCOTTS COMPANY ... |- 4.BFE ... 1,473,000 |...75.3700 |... 1,110,200 |.... . 1,473,000 |.. ....1,110,200 FA ...... s . 62,296 |....12/10/2021 ...|....02/01/2032 ...
817826-AA-8 ..... T-ELEVEN INC ..ievvvviiiiiiniininiiiiiiininncieninneecennns fooe ven | eneeens | e, L2BFE | 512,816 ]...99.4870 |.......nnens 512,358 [..oiiiiiiinns 515,000 [....ooiiinnnnnnns 514,798 [..ooivvvvviinnnnne v 1839 | o Jovnens 0.625 |...... 0.985 [FA ..o vvvennnnniinnns 1,262 |oooeeiiiiiinnnnns 3,219 |....12/01/2021 ...|....02/10/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 11,076,787 | XXX 9,979,034 10,907,000 10,605,446 (359,118) (31,354) XXX XXX XXX 91,857 256, 186 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 11,076,787 [ XXX 9,979,034 10,907,000 10,605,446 (359,118) (31,354) XXX XXX XXX 91,857 256, 186 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 130,218,759 | XXX 122,065,703 130,262,000 129,763,458 (359,118) 58,509 XXX XXX XXX 672,919 1,240,225 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 130,218,759 | XXX 122,065,703 130,262,000 129,763,458 (359,118) 58,509 XXX XXX XXX 672,919 1,240,225 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 117,193,012 1B.. [ TR 1,965,000 1D .8 .o TES TF S e 168 4,977,711
1B  2A..$. ..4,002,737 2B .. .
1C BA LS 3B..
1D 4A .S .. 4B ..
1E 5A ...% .. 5B ..
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-DN-8 ......... US TREASURY NOTE 1.000% 12/15/24 L...01/12/2022 ... [ Goldman SACNS ........uuuiiiiiiiiiiiiiiiiii e rrsn e es |errne e e e e eees o 9,048,438 |... ..10,000,000
91282C-DV-0 ......... US TREASURY NOTE ~ 0.875% 01/31/24 ....02/22/2022 ... [ GOIAMAN SACNS ....eeeeeeeeeeeeeeei e e e eeee e e e e e e e e e e e e e e e e e e e e e e e nna e e e e e enna e e e eennnneeeeennnnnneeeee |rennnanneeeennnnneeeennnnneeeeens |orrieee e e 9,874,219 |... ..10,000,000
912820-EA-5 ......... US TREASURY NOTE 1.500% 02/29/24 T U T 0 T T P RN 9,172,227 |... ... 9,200,000
91282C-ED-9 . .. | US TREASURY NOTE 1.750% 03/15/25 .. ..03/24/2022 ... [Citigroup . .. 1,474,512 1,500,000 |..
91282C-EY-3 . ..|US TREASURY NOTE ~ 3.000% 07/15/25 .. ..07/22/2022 ... [Morgan Stanley .. . 10,014,844 10,000,000 |..
91282C-FE-6 .........|US TREASURY NOTE ~ 3.125% 08/15/25 .. ..08/22/2022 ... |Barclays Capital ..... .. 9,944 141 10,000,000 |..
912820-FG-1 . ..|US TREASURY NOTE ~ 3.250% 08/31/24 .. ..09/06/2022 ... [JP Morgan Securities Inc .. .. 4,977,148 5,000,000 ..
91282C-FZ-9 US TREASURY NOTE  3.875% 11/30/27 . 12/12/2022 ... [Wells FArgo Bank . .....iiiieesssissieeresssseeeinennaseennnnnaseesnnnnsasaennnnssasaennnnnnseennnnnasaseernnnnssseenne |oonnnnsseerennnnnseeerennnnseeernns |oonanaseeeennnnneeeeees 5,033,398 |... ... 5,000,000
0109999999. Subtotal - Bonds - U.S. Governments 60,438,927 60,700,000
78409V-BA-1 ......... |S&P GLOBAL INC  2.450% 08/01/27 ..eeuuueiieemnnuaseeernnnnaseennnnnnaseennnnnnsssaennnnnnasasnnnnnnsseennnnnnseeee |ansessesnnnnnenes [eee 03/04/2022 ... | GOlAMAN SACHS .....ieeeruuuueeeeennuueeeeennuussaeeeenesssesennnaaseeensnssseeennnnsaeeennnnnnsseennnnnnseeennnnnnss [seennnnnnnseeeennnnnsseeennnnnneees [rerennnnneeeernnnnnnaes 4,973,900 |..eevvniiiiiiinninnnns 5,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,973,900 5,000,000
2509999997. Total - Bonds - Part 3 65,412,827 65,700,000 43,444
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 65,412,827 65,700,000 43,444
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 65,412,827 XXX 43,444
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
JP Morgan Securities
91282C-AF-8 .. |US TREASURY NOTE ~ 0.125% 08/15/23 ...coeeee | cunnnnn .02/09/2022 .| Inc 9 ................................................... 3,935,156 |.......... 4,000,000 |.......... 3,994,531 [.......... 3,997,028 |..eeeeeeeeiniees oot 199 [ e 199 oo feeeeees 3,997,227 |oeeeeeeiiiiiaes oeeeennnn (62,071)f......... (62,071)]cevveees 2,432 ]..08/15/2023 .
JP Morgan Securities
91282C-BE-0 .. |US TREASURY NOTE ~ 0.125% 01/15/24 .. ..04/14/2022 . ’ ...9,616,016 |......... 10,000,000 9,982,813 ..9,989,899 |.... (373,884)........ (373,884)]... ..01/15/2024 .
91282C-BN-0 .. |US TREASURY NOTE ~ 0.125% 02/28/23 ... ..04/06/2022 .| Goldman Sachs .. .. 3,942,344 |.......... 4,000,000 3,998,281 ..3,999,203 |.... . (56,859) (56,859)]... ..02/28/2023 .
JP Morgan Securities
91282C-BX-8 .. |US TREASURY NOTE  0.125% 04/30/23 .........].eeeees ..01/12/2022 .| Inc g .................................................. 12,932,013 |......... 13,020,000 [........ 13,011,545 |........ 13,014,282 |.oiiiiiiniinnnns |, 42 [ | 42 | foes 13,014,424 |.oovvvviiniinnn [, (82,411)]......... (82,411) s ..04/30/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 30,425,529 31,020,000 30,987,170 30,998,473 2,280 2,280 31,000,753 (575,225) (575,225) 18,236 XXX
GEORGIA ST HSG & FIN AUTH REV  2.500% Redempt ion
373539-2U-8 ...| 12/01/22 .o e ..09/01/2022 .1 100.0000 ...veuuneeeemnnnnn foeeemmnnneeeeemnnees forneeeeens 660,000 |-eeevvnnnnnns 660,000 [............ 660,000 |............ 660,000 |-eeevennereemnnnnn feeereeeemnineeee e [ foe [ 660,000 [.eoveeeemnnieee Jeermnireeeeennis ferreeeeeeiriineee e 12,375 [..12/01/2022 .
GEORGIA ST HSG & FIN AUTH REV  2.500%
373539-2U-8 ...| 12/01/22 .eeeiieieiiiieeeeeeiie e eennieneeeeen | s o 12/01/2022 . [Maturity «oooeoeoieeinnns Jonneeeeeiinneeee foreieeennnns 655,000 [............. 655,000 |............ 655,000 [..ecvvnnnnns 655,000 [iieeiinnieeireen Joernnnneerenins feenereeiiiiiinniees foerrnieneeeeiiines fereeeereenines [eeeeeennnnd 655,000 J.evveunirierrnnnn forreerrniinniies Jorriieenieiiies foereeeeennnns 16,375 |.. 12/01/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,315,000 1,315,000 1,315,000 1,315,000 1,315,000 28,750 XXX
Suntrust Robinson
10112R-AX-2 .. | BOSTON PROPERTIES LP  3.650% 02/01/26 .....|....... ..08/10/2022 . | Humphrey L 4,894,413 5,024,000 |......... 5,336,191 L (27,283) ... (306,839)........ (306,839)]... ..02/01/2026 .
14987B-AE-3 .. | CC HOLDINGS GS V LLC/CRO  3.849% 04/15/23 |....... ..03/21/2022 .| Cal | 102.1610 ... .. 1,583,496 |........... 1,550,000 |......... 1,606,327 . (45,608)|......... (45,603)]... ..04/15/2023 .
E*TRADE FINANCIAL CORPORATION ~ 2.950%
269246-BP-8 .. |08/24/22 .....eeieieiiiieeeeeeee e | e 07/24/2022 . |Call 100.0000 .... ... 3,000,000 |.......... 3,000,000 |......... 2,898,420 ..08/24/2022 .
776696-AE-6 .. |ROPER INDUSTRIES INC ~ 3.125% 11/15/22 .....|....... ..08/16/2022 .| Cal | 100.0000 .... ...5,000,000 |.......... 5,000,000 |......... 5,160,200 .. 11/15/2022 .
VERIZON COMMUNICATIONS INC ~ 3.150%
92343V-FE-9 ...| 03/22/30 ..01/04/2022 .| Credit Suisse .. ...5,233,650 |.......... 5,000,000 |......... 4,984,650 .... 45,500 |..03/22/2030 .
92348X-AD-7 .. | VZOT 2018-A C  3.550% 04/20/23 ..01/20/2022 . | Paydown ...6,000,000 |.......... 6,000,000 |......... 5,998,913 . .. .. . ... 17,750 |..04/20/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 25,711,559 25,574,000 25,984,701 25,841,151 (59,954) (59,954) 25 781,197 (103, 134) (103, 134) 495,172 XXX
2509999997. Total - Bonds - Part 4 57,452,088 57,909,000 58,286,871 58,154,624 (57,674) (57,674) 58,096,950 (678,359) (678,359) 542,158 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 57,452,088 57,909,000 58,286,871 58,154,624 (57,674) (57,674) 58,096,950 (678,359) (678,359) 542,158 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 57,452,088 XXX 58,286,871 58,154,624 (57,674) (57,674) 58,096,950 (678,359) (678,359) 542,158 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

CITIBANK it NEW YORK, NY L XXX,
0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 6. 9. September 12. December

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... TREASURY BILL it e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeeeeeeeeseeeseeseseseseesessseseseesseessesessnesessnseneeneennenenenneees | averereeees [ooeeeeeenes 12/22/2022 tiiiiiiiis foviiiiiiiiiiiiiiiiinnennnnnn 8550 i 01/05/2028 L [ 6,497,484 s e 5,766
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,497,434 5,766
0109999999. Total - U.S. Government Bonds 6,497,434 5,766
0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 6,497,434 5,766
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 6,497,434 5,766

6,497,434




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE BAYSIDE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e
2. Alaska .......ccceeeeiinienieieeen AK
3. Arizona AZ e
4. Arkansas ..., AR [ ] e [ [ e o
5. California ......ccccoevvvriiiiciiiienn, CA [
6. Colorado
7. Connecticut .......cceceevivienieneeene. CT [ s
8. Delaware ......cccoceeveevvieeeceeeec . DE [l
9. District of Columbia .................... DC [
10. Florida .............. Insur underwriting collateral
11. Georgia Insur underwriting collateral
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA [ ] e [ nns [ e o
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina .........ccccceevvevnecee. NC [
35. North Dakota .
36.  OhiO .oovveieeieieeeiei e OH [ B...... Insur underwriting collateral
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [.......o..
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 526,150 517,739 45,099 44,378

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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