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

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

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 loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

5.02 Properties held for production of income
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)

Total invested assets

........ 27,815,695
........ 17,532,676

........ 27,815,695
........ 17,532,676

........ 27,815,695
........ 17,532,676

431,103,779

100.000

431,108,779

431,108,779

100.000

SI01




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

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102



© ® N o

10.

1.
12.
13.

-

> e N

©® N o o

10.
1.
12.
13.

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiitiitiite ittt bbbt bbbt b bbb b E e E b b E £ E b bt e bt e b e e b e b eb et Seemseeseeeeneee e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiie bbbttt bbb bbbt b e as e et e ebesbesreebesteeaesaeeteereasas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) .........o ittt e e e e et e eaeeaae oeabeeabe e et e e be e be et e aaeeabeeas eeesseesseaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T TR o 10 1o e R PP

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b et b et h b e b b e se e b e 0 b e e b e e b e e e b e e b b e s b b e saebe S0 HE SRS AR SR L e R oA L e b e R e e b e b e e b e R et ebesebese s ese e
P aXeTe (U= o e =TotoTU o | OO
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevverneeee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciviiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et teesutetosntatasseanstaassssaanssaaansstessteessseesaseeessteeaaseeesateeeasteeaaseeesase Saeeeeneeeanaeeenaseeeaeeeenaeeeas
Deduct amortization of premium @nd AEPIECIALION ...........o ittt et e e s eeea e e es e e eaeease e st e s e easeea e e eaeeem e e es e e ea e e st e st e mseenbeenbeenbeemeeantes Sheeerseesteesteasseaaseeaeeaaeenes
Total foreign exchange change in book/adjusted carrying value:

LS B B o] = S =T i TR o1 10 1o e A OO PRRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b bbbt b b e b b e se e b e s e b e e b e e b e e b e s e b b e e b e b e saebe S84 H SR e AR SR L AR e R L e b e R e e b e b e e b e b et esbesebese s e s et s et
Deduct current year’s other than temporary impairment recognized:

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

0T e = S e Ty A o] [0 Ty W B O OO
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiitiriirie ittt bbbttt ettt abe s Seeeee e e eeesee e e e e eeeneens
[DI=Ye [0 8 o) e=T W ToT o E=Te (4 a 11 C=To IR= a0 T 0L OO PERRPRRRRNY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt bbbt bbb bR e bRt b bt bt bt bt e bt b 2mseemeessensee e e e e e e e e ennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ..........c.coovucueueieeeeeeceeteteseeeescaetetesesesssaetetesesessssesesesesessssetesesesessssssesasasensssssesesssassssesesesssensssnsess seesesessacnes 400,412,850
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiiuiiiuiee et eteteete e et e et et et et e e et eae et ese st eae st ete et ese et eb e s esess et ess et esessese st ese st ebe s ebeesesessabessssensassensesenneseneas 157,348,286
ACCTUAI OF QISCOUNT .......cvvieeecect et eeectete et et eee et et esee e s sa et teseseessaeaetesesensssesesesesensesetesasesenses et sesesensesetesasesensnsetesses e snses et et asnsnsesesesassnsnsnsesesanneres 586,654

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt
LRI o= Ta 2 Y=ot 1[0 1720 001 1¥ ]2 Yo Wt < TSN
4.4, Part 4, COIUMN T1 oottt b ekttt e bbb et E e e h bbb £t e e e e b bbbttt E et b bbbttt R bt a e (603,411)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiiiiieicecee et eeeecte et eeeesaete et eeeessseaete e s esssaetesesesesssasaesesesensssssesesasessssstesasesessssssesassssnsssssesesasensnan febessssscsesns (1,565,353)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiuiuiieieeeteeeteeeete ettt et es et e e et e et ese et es e s eseseseaseeeeeeesenene 128,672,787
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiiececeeee et e e caetete s s sasaesetesessasaesese s s s asassesessssasssseses s ssssssses s s sssssssesas s asssseses s s sssssssesas s sssnssees s s assnssensasas +eatsesesesesensacaes 620,102

Total foreign exchange change in book/adjusted carrying value:

R ==V B TR 7o [¥T oo e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbttt b e bbbt ea e e b e e eS80 aReRe s s e bt b e b s bbb

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

8.4, Part 4, COIUMN 15 ...ttt b bbb b b e e b e oo b et b e bt e b H e b b e e 4o b £ s 4o b e oo b e e b e e b et b a e e LRSS SRR SR Lo AL R e bR et e s eabeseseseees et eas
Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L.t e b e b e b e b e bt beh e b b e s b bbb e 4o b e e b et bbbt b ae e LTRSS

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

9.3. Part 2, SECHON 2, COIUMN T4 ... b et b bbbt h bbb e e b e e s S88s8eReaE e b e b e b e s et e st et ens

L =V I 7o ¥ oo W O O OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccccviiiiiiiininiiiniic s oo 550
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeeceeteteseseseeaetesesesessseesesesesesssassesssesessssesesasanas seesessssceesens 426,886,687
(DLt [N let i (o) =TI gTeT g F=Te o Ty (=T o JR=T 4o U

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ocrueuiiieececteeeeeeeeeceete e e eescaete e eseesssete st esesssasaesesesensssssesesesensssssesasssensssnsesesasanas Sreseseseseniend 426,886,687

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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 182,991,389 |..coooveneee 167,013,586 |................ 182,627,940 |............... 183,675,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 182,991,389 167,013,586 182,627,940 183,675,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 198,546,927 182,154,357 198,882,115 201,415,000
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 27,815,695 26,702,228 28,363,736 27,150,000
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 14,461,117 | 13,107,429 |................ 14,490,349 |................. 14,545,338
Identified Funds, Unaffiliated Bank 9. Canada ...oooiieee e 3,071,559 |...coovinn 3,071,559 | 3,650,255 | 3,700,000
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 17,532,676 16,178,988 18,140,604 18,245,338
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 426,886,687 392,049,159 428,014,395 430,485,338
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 426,886,687 392,049,159 428,014,395
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 4,653,886
1.2NAIC 2 ..
T.BNAIC 3 e
TANAIC A .o e [ e o [ e XK [ e e e [ e
TENAICS .o e [ e o [ e XK e [ i e e [ e
TBNAIC B ..o

52,108,077 . N3 187,189,731

1.7 Totals 4,653,886 130,427,768

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

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4 .
BENAIC S et nees [ [eeer s
3.6 NAIC 6

65,519,417

3.7 Totals

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

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T ot 6,259,349 |............. 18,031,194 |............... 3,525,152 D.0.0 SN N 27,815,695 .o [CIRJ) — 24,176,354 | [TV 27,815,695
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 6,259,349 18,031,194 3,525,152 XXX 27,815,695 6.5 24,176,354 6.0 27,815,695




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

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

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

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 3,189,056 |.......ccoc..... 1,997,793
6.2NAIC 2 .. .8,991,397 |....
B.3NAIC 3 ..ot [ 1,655,000
B.ANAIC A et e e
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals 3,189,056 12,644,190

............... 5,318,980 0,412,978 oD, 318,980
...8,991,397 |..

I 3,071,559

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

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
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 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year

12. Total Bonds Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

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

2,493,750

..... 1,987,500 |....

12ANAICT e (d) . 52,321,142 | 245,265,414 418,871,333

122 NAIC 2 o] (D) e e 8,991,397 |.... ...8,991,397 |..

123 NAIC 3 e (D) e i 1,655,000 ... 1,416,559 [oeiniiiccicieiees o [ Joeeeeeeeennnd, 071,859 [ 007 e XX et XXX e [ o 3,071,559

124 NAICH oo (D) e [ e 100,740 [ e Joeereereeeeienieseene freenenienn 100,740 | 000 XK e e XXX [ 150,740 |..ooveee

125 NAICS ceeeeeeeeeeeeeeeeeseeeee ] () s [ [ o e [ [(C) e e e XX [ XXX e [

12.6 NAIC6 ...

12.7 TOtalS .o 52,321,142 |........... 255,911,811 122,829,307 428,013,470 |............... 3,071,559

12.8 Line 12.7 as a % of Col. 7 12.1 59.4 28.5 99.3 0.7
13. Total Bonds Prior Year

13 ANAIC T e 25,491,237 |..........286,000,941 |............70,448,259 [..........coceeveree. 1,686 |ooeveeiiiccccces oo [ XX oot XX e foe 381,942,123 |...ooov 95.4 |.......... 381,942,123 |..ooveee

13 2NAIC 2 ot 4,999,824 ... Joeeeeeenenn8,989,853 [ [ o [ XX e XXX e fe 13,989,477 | 35 | 13,989,477 ..o

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

150,740 |.

137 TotalS .o 286,000,941 |............. 81,425,412 |.cieieiein2,495,436 | [ oo X% e XX (b) ....400,412,850 |........ccovvcuneee 100.0 |.coenve. 395,931,600 |.............. 4,481,250

13.8 Line 13.7 as a % of Col. 9 7.6 71.4 20.3 0.6 XXX XXX 100.0 XXX 98.9 1.1
14. Total Publicly Traded Bonds

T4ANAIC T e eeeeeee92,321,142 | 245,265,414 |........... 121,262,008 |........cccceeeeeen22, 769 | [ [ 418,871,333 [ 97.2 [ 381,942,128 .o 95.4 | 418,871,333

T4.2NAIC 2 .ot [ 8,991,397 |.... ...8,991,397 |.. ...13,989,477 |.... ...8,991,397 |..

14.7 Totals

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

14.8 Line14.7asa % of Col. 7 .....cccovevveeenicfeen

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

R 1,987,500
............... 2493750

............... 3,071,559

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

Section 12

0.4

0.3

(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 $§

................... 3,071,559 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

current year, $

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.
............ 4,198,342 ; NAIC2 $ .oocovvvcvivcvivcceee 3 NAIC 3§ NAIC 4 $ i 3 NAIC5 $civicvicvicee. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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 ............cccccoeioiiiiiiiiiiiiiceiees e 4,653,886 |........... 130,427,768 |............ 52,108,077 [.covceeeeiiiiiiciee e [ D,9, 0. NI RURN 187,189,731 .o 43.4 |........... 181,595,930 |.vovvveiieeee 45.4 |........... 187,189,731 |
1.02 Residential Mortgage-Backed SeCUrtIEs ............ |iiciiiiiiiiiiiiiiiiiiies foreieeesececeseiieiie foeeiesesesese s sesees [oeeiesiesesesesesesens Joreeresesesesesesesees |oeieieins XXX e [ e [ o [ [
1.03 Commercial Mortgage-Backed SeCUrties .......... |o.iocoiiiiiiiiiiiiiiiiiiiies foeieieieseceseciesiie foeeiesesesese s sesees [oreeesiese s sesesesens Joresresesesesesesesees |oeieieins XXX e [ e [ o [ [
1.04 Other Loan-Backed and Structured Securities ... XXX
1.05 Totals 4,653,886 130,427,768 52,108,077 XXX 187,189,731 43.4 181,595,930 45.4 187,189,731

2. All Other Governments
2.01 Issuer Obligations ...........cccccooeioiieiiiieniiiiciieeieies e oo oo o e [ XXX eivevin e i [ [ [ [
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e [ XXX e [ e [ o [ [
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiiiins oo e e e XXX e [ e [ o [ [
2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX

3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........ccceeceereenccnccncceneees [ 38,218,851 |.............94,808,659 |.............65,519,417 [...coooiiiiiiiiiiiies e o D.9.0, CUNUNTI RN 198,546,927 |..oovoveieeiieiis 46.1 | 170,756,861 |..oveveeeeiieeennns 42.6 | 198,546,927 |..covoveniieiicieene
3.02 Residential Mortgage-Backed SeCUrities ............ |oocovciriieiieiiiiis foeeiiiiiiicecciciiee Jeeeceeceeeeeeieeies e e [ XXX eiveven e i [ [ e [
3.03 Commercial Mortgage-Backed SeCUNties .......... |oociveieiiieciiiciiiiiis foeeieiiiiiceiccccieiie feeeeeeceeceeeeeeiiees i Joeeeeeceeee e oo XXX eiveven e i [ [ e [
3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals 38,218,851 94,808,659 65,519,417 XXX 198,546,927 46.1 170,756,861 42.6 198,546,927

. 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 ..........cccocvrieiienieiesieseene
5.02 Residential Mortgage-Backed Securities ............
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities ...

18,031,194

............. 27,815,695

............. 27,815,695

5.05 Totals 6,259,349 18,031, 194 3,525, 152 XXX 27,815,695 6.5 24,176,354 6.0 27,815,695

6. Industrial and Miscellaneous
6.01 Issuer OblGations ..........ccoeovrrerreeieeeeineninrnees [oeieeeeeieeeeeeeeenenens oreresenenns 10,646,397 |.coovevnnne 1,567,299 [eoviieiieiiciiiienes e e D00 S 12,213,696 |[...oovoevieiicins 2.8 [ 23,468,204 |....ccovvviieeeeenn 5.9 |l 9,142,137
6.02 Residential Mortgage-Backed Securities ............ ..45,904 |. 141,273 |.. ..109,362 |. ....319,308 .415,501 |... .. ..319,308 |..
6.03 Commercial Mortgage-Backed Securities .......... [o.cocooiiiiiiiiiiins oo e e e e O XK e e e o e
6.04 Other Loan-Backed and Structured Securities ... 3,143,152 1,856,520 XXX 4,999,672 4,999,672
6.05 Totals 3,189,056 12,644,190 1,676,661 22,769 XXX 17,532,676 23,883,705 6.0 14,461,117

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ............
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX

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 ..........cccceoveiieneeieieieeeees e 49,132,086 |............. 253,914,018 |............. 122,719,945 ...425,766,049 422,694,490 |...coovennnen. 3,071,559
319,308 At XXX [ XXX [ 319,308 |-veeeeeeeieie e

12.02 Residential Mortgage-Backed Securities .......... | J904 |, 141,273 | 109, 362
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

60I1S

12.09 Totals 428,013,470 |.oveeennnee. 3,071,559
12.10 Line 12.09 as a % of Col. 7 12.1 59.4 28.5 0.0 100.0 99.3 0.7

13. Total Bonds Prior Year
...399,997,349 9 | 395,516,099 |....coeenenee. 4,481,250

13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 30,376,384 |............. 285,769,746 |.............. 81,357,469 |..oceieenennn 2,493,750
13.02 Residential Mortgage-Backed Securities .......... 114,677 ... ..231,195 |.. . .

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 LOGNS ..........cccuiiriiininiiins fooeieiciciciciciciii foeeriesicicscsesesesene Jooesiesiesesescsesesene Joeesesesesseesesesesene Joeseseseseseseseseene Joenenenss XKKiiiininns fovenrenenns XK foreeneees XXX oo
13.08 Unaffiliated Certificates of Deposi

...415,501 |. ..415,501 |..

13.09 Totals SRR RO 30,491,061 |............. 286,000,941 [...vvvneeee. 81,425,412 |...oovvene 2,495,436 |..c.ooveiieiee 400,412,850 [....vcveveeciienne 100.0 | 395,931,600 [.....ccveuenne 4,481,250
13.10 Line 13.09 as a % of Col. 9 7.6 71.4 20.3 0.6 100.0 XXX 98.9 1.1
14. Total Publicly Traded Bonds
...395,516,009

14.01 Issuer Obligations ..........ccccooveeeieieeiieieieeeees e 49,132,086 |............. 252,259,018 |....c.oenee 121,303, 386
14.02 Residential Mortgage-Backed Securities . . 141,273 [ .109,362
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

...415,501 |.

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 ......ccovvviiiiiiicce
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 0.4 0.3 0.7 XXX XXX XXX XXX 0.7




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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 GULF 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 aCqUIrEd .............ccccoveveeveveueueeeeeieieeeeeeeeieeseesna e 38,232,011 e 38,232,011 [ooveiiieeeeeeiiiies o
3. ACCIUAI OF DISCOUNL ... [eesenne s 59,813 o 59,813 | [
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 34,093,482 |.....cccone. 34,003,482 |.ovovieieieieeeieeeeiees [
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 [ 4,198,342 |...covvine 4,198,342 1. [
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 4,198,342 4,198,342

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

SI15




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

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



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

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-VS-6 ..... US TREASURY NOTE LA 462,216 |...98.6170 |......ccevvennnns 448,707 |ovvveneeeinnnn 455,000 ...oeeeivnnnnnnns 455,544 | o (888) [ e [2022.500 o 2.303 [FA oo v 4,207 | 11,375 |....08/26/2014 ... |....08/15/2023 ...
91282C-8C-4 ... US TREASURY NOTE ... LA ...9,977,344 1...89.3710 |eereennnnnnnn 8,937,100 |.... .. 10,000,000 |.. 09,986,310 [oeeeiiiiiiieee e 529 [ e 00020375 | 0.421 ....01/06/2021 ...|....12/31/2025 ...
912820-BM-2 ..... US TREASURY NOTE .... LA ...95.0120 |... ... 18,641,354 |.... ...19,620,000 |.. ...19,595,638 |..oeeiiiiiiininns v 21,652 [eiiiiiiiiis i ennn00125 | 0.236 ....02/24/2021 ...|....02/15/2024 ...
91282C-8P-5 ... US TREASURY NOTE ... LA ...86.5820 |.....couunnnns 8,658,200 |.... .. 10,000,000 |.. e 9,928,779 e e 14198 [ e e 10125 1.278 ....08/12/2021 ...|....02/29/2028 ...
912820-80-3 ... US TREASURY NOTE .... LA ...89.1050 |... ....35,642,000 |.... ...40,000,000 |.. ...39,578,228 |.veeviiininnnns foeeennnnn 131,138 [ s 40022202500 . 0.839 ....03/19/2021 ...|....02/28/2026 ...
91282C-BII-0 ..... US TREASURY NOTE ... LA ...89.3950 |.....ooeunnnns 4,469,750 |.... ....5,000,000 |.. 8,992,296 o 2,272 e e 0002200750 | 0.797 ...06/25/2021 ...|....04/30/2026 ...
912820-Cli-9 ... US TREASURY NOTE .... LA ...88.5430 |.......ounnnns 8,854,300 |.... .. 10,000,000 |.. 09,990,494 [ v 2,546 [ e 00022200750 | 0.776 ....08/31/2021 ...|....08/31/2026 ...
91282C-DL-2 US TREASURY NOTE ... LA ...86.8400 |... ...27,875,640 |.... 32,100,000 |.. 232,269,602 |.oeeeeenniiiieee feeeeennnn (27,343) [ e enen 10500 - 1.406 ...12/28/2021 ...|....11/30/2028 ...
91282C-DV-0 . US TREASURY NOTE . LA ...95.9490 |. 1,439,235 |. .1,500,000 1,489,392 |.. .1.537 ....02/22/2022 .. 01/31/2024
91282C-DY-4 . US TREASURY NOTE . LA ...84.8320 |. .. 8,483,200 |. 10,000,000 .9,914,6% |.. .1.978 ....02/17/2022 .. 02/15/2032
912820-DZ-1 . | US TREASURY NOTE . LA ...94.1330 |. .. 9,413,300 |. 10,000,000 .9,915,162 |.. ......1.909 ....03/11/2022 .. 02/15/2025 ...
91282C-EA-5 ..... US TREASURY NOTE ... LA ...96.3910 |..ccornnnnnnns 9,639,100 |.... .. 10,000,000 |.. 09,961,094 [oooiiiiiiiiiiies e 26,054 [ e ennn 1500 ). 1.840 ...08/29/2022 ... |....02/29/2024 ...
912820-FE-6 ..... US TREASURY NOTE .... LA ...97.0860 |... .... 14,562,900 |.... ...15,000,000 |.. 14,925 511 [ s 90300 [ e 32125 | 3.323 ....08/22/2022 ...|....08/15/2025 ...
91282C-FN-6 ..... US TREASURY NOTE ......iieeiiemesreerrnnnaneeerrnnnnnaee foen o e [ 1AL ...99.4880 |....connnnnnns 9,948,800 |.... .. 10,000,000 |.. .... 9,993,643 I coee Jeeenn4.250 |...... 4.285 [MS ...... .. oo [---.10/11/2022 ...]....09/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 167,013,586 183,675,000 182,991,389 230,467 XXX XXX XXX 663,659 1,230,213 XXX XXX
0109999999. Total - U.S. Government Bonds XXX 167,013,586 183,675,000 182,991,389 230,467 XXX XXX XXX 663,659 1,230,213 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
605580-6U-8 ..... MISSISSIPPI ST . . . .. 1.CFE .. ...99.1520 |. ..9,072,408 |. .9, 150,000 .9,218,851 |.. ..(90,143) | . 81,046 324,185 |....12/06/2017 .. 10/01/2023 ...
605581-FB-8 ..... MISSISSIPPI ST .. 1.CFE .. ...92.5400 |. ..1,850,800 |. 1,972,834 |.. . 4,186 |. . 16,145 . 64,580 |....08/14/2018 .. 10/01/2028 ...
605581-GG-6 ..... MISSISSIPPI ST ... voo |- 1.CFE ... ...94.2660 |.......oenn... 4,713,300 |.... .... 5,350,427 ... 37,238 |... .. 148,950 |....06/22/2021 ...|....10/01/2026 ...
605581-LJ-4 ..... MISSISSIPPI ST ... v |- 1.CFE ... ...98.9220 |.......oeennns 4,946,100 |.... ....5,000,000 A .... 28,400 |... .. 170,400 |....10/18/2018 ...|....11/01/2023 ...
605581-LN-5 ..... MISSISSIPPI ST ... voo |- 1.CFE ... ...96.3540 |.....oouunnnns 1,686,195 |.... ....1,758,232 .. (1,539) [ e 11,232 | ... 67,393 [....11/01/2018 ...|....11/01/2027 ...
605581-LP-0 ..... MISSISSIPPI ST ... v |- 1.CFE ... ...95.8330 |.....counnnnns 8,059,585 |.... ....8,410,000 ... 54,679 |[... .. 328,074 |....10/18/2018 ...|....11/01/2028 ...
605581-MD-6 ..... MISSISSIPPI ST ... voo |- 1.CFE ... . ...95.5900 |... ....12,010,884 |.... . ...12,565,000 ... 61,254 |... .. 245,018 |....09/27/2019 ...|....10/01/2024 ...
605581-ME-4 ..... MISSISSIPPI ST ... v |- 1.CFE ... .... 12,525,000 |...93.2740 |... ... 11,682,569 |.... ...12,525,000 |.. ...12,525,000 .... 62,907 |[... .. 251,627 |....09/27/2019 ...|....10/01/2025 ...
605581-MF-1 ..... MISSISSIPPI ST ... veo |- 1.CFE ..|... ... 17,370,000 |...91.1420 |... ....15,831,365 |.... ...17,370,000 |.. ...17,370,000 ... 89,412 |... .. 357,648 |....09/27/2019 ...|....10/01/2026 ...
605581-MH-7 ..... MISSISSIPPI ST ... ... 1.CFE ..|... .. 8,855,000 |...87.4950 |.............. 7,747,682 |.... ....8,855,000 .... 49,085 |... .. 196,138 |....09/27/2019 ...|....10/01/2028 ...
605581-MK-0 ..... MISSISSIPPI ST .. 1.CFE .. 4,262,960 |...85.0930 |. .. 3,403,720 |. .4,218,683 |.. . 24,400 . 97,600 |....07/14/2021 .. 10/01/2030
605581-MY-0 ..... MISSISSIPPI ST .. 1.CFE .. . 24,000,000 |...96.5380 |. .23,169,120 |. 24,000,000 . 16,880 101,280 |....07/24/2020 .. 11/01/2023
605581-MzZ-7 ..... MISSISSIPPI ST .. 1.CFE .. . 12,855,000 |...92.9800 |. 11,952,579 |. 12,855,000 |.. . 12,105 . 72,631 |....07/24/2020 .. 11/01/2024
605581-NA-1 ..... MISSISSIPPI ST o |.. 1.CFE .. . 27,885,000 |...89.6700 |. .25,004,480 |. 27,885,000 |.. . 33,230 199,378 |....07/24/2020 .. 11/01/2025 ...
605581-NF-0 ..... MISSISSIPPI ST oo |- 1.CFE .. ...78.7270 |. ..2,015,411 |. .2,560,000 . 2,387,463 |.. 6,323 . 37,939 |....08/09/2022 .. 11/01/2030 ...
605581-PY-7 ..... MISSISSIPPI ST ... v |- 1.CFE ... ...91.0160 |.......oennnns 4,095,720 |.... .4,500,000 |.. ....4,500,000 ... 12,6238 ... ....11/19/2021 ...|....10/01/2025 ...
605581-QP-5 ... MISSISSIPPI ST ... voo |- 1.CFE ... ...83.6550 |.......eennnns 8,022,515 |.... .9,590,000 |.. ....8,718,472 45,241 | ....04/11/2022 ...|....10/01/2029 ...
605581-00-3 ..... MISSISSIPPI ST ... ... 1.CFE ..|... ...82.1890 |....ccvvnnnnns 7,807,955 |.... .9,500,000 |.. ....8,635,172 N R L 47,191 | . 94,383 |....04/13/2022 ...|....10/01/2030 ...
605581-08-9 ..... MISSISSIPPI ST L ACFE | 22,217,333 |...79.8410 |............. 19,081,999 [....ooeennnn 23,900,000 [............. 22,321,793 |oeeeieeeiiiiines foeeeeenes 104,460 [..oooeevvniiiiiens i feens 2.187 |...... 2.970 [AO .oeoen feeerrnnnanns 130,673 [....cevnnnnnns 389,942 |....04/07/2022 ...|....10/01/2032 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 198,882,115 | XXX 182, 154,357 201,415,000 198,546,927 60,448 XXX XXX XXX 820,014 3,278,601 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 198,882,115 | XXX 182, 154,357 201,415,000 198,546,927 60,448 XXX XXX XXX 820,014 3,278,601 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX XXX
605350-ND-8 ..... MISSISSIPPI HOME CORP ....evvvviiiiiiiiiieeccviiieeeees LLAFE L 872,8711...98.7830 |......euvvnnnnnns 819,899 |.vuuiiiiiinnnn 830,000 |.eevvvvunniinens 848,862 [.......cevvvieeen fovvinnnnns (7)) P AR RN 3.500 |...... 1.936 (D oovvees Joeviiniiiieiees 2,421 ....06/24/2019 ...|....12/01/2038 ...
605350-RN-2 ..... MISSISSIPPI HOME CORP ... vee |- 1LAFE ). . 100.1820 |...ccevnnnnnnn 1,933,513 |.... .1,930,000 |.. ....1,986,536 e (8,729) [ e oo 4.000 |...... 2.89 (D ....... e 6,433 |... ....09/21/2018 ...|....12/01/2044 ...
605350-SR-2 ..... MISSISSIPPI HOME CORP ... e |2 i | LAFE L . 100.1490 |......oennnnns 6,154,156 |.... .6,145,000 |.. ....6,355,797 N R PP R 4.000 |...... 2.269 (D ....... .... 20,483 |... ...03/17/2020 ...|....12/01/2048 ...
605350-TB-6 ..... MISSISSIPPI HOME CORP ....evveeeeeeennnnneneeennnnneeeenefons von [ ennnene | ceinenees L LAFE s 625,000 |...96.7200 |...ccevuuniiaenns 604,500 |.....oieeennnnd 625,000 [.....cccennnnnns 625,000 [...oeeeruniiinies oeernnnnnarerennes forieeeeeeeininnes forreereeiaaieeeee Jonnns 1.500 |...... 1.500 D cevvis [ 781 ...09/10/2019 ...|....12/01/2024 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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
605350-TC-4 ..... MISSISSIPPI HOME CORP .... .. 1.AFE .. ...95.9990 |.......eeeeennnn838,393 |oiiiiiiiinnnnt 665,000 [oiiiiiiininnn 665,000 |oueiiniiiiiiiiiens oo e [ 1000010600 L 1.600 ...09/10/2019 ...|....06/01/2025 ...
605350-TD-2 ... MISSISSIPPI HOME CORP .... .. 1.LAFE .. ...95.4430 e e e e 1,650 |l 1.650 ....09/10/2019 ...|....12/01/2025 ...
605350-TX-8 ..... MISSISSIPPI HOME CORP .... .. 1.AFE .. ...98.9210 |.............. 7,478,428 |..............7,560,000 |..............7,888,630 |..cc.ceerrrrueinns [orrrinnn (48,105) [ovvvvvvvrrvinnnnns foeeeeeeeiieinneens [2002223.500 [onnns 1.852 ....03/12/2020 ...|....12/01/2049 ...
605350-YQ-7 ..... MISSISSIPPI HOME CORP . |- 1AFE L. ...96.9330 |.. (25,636) |-vvveeeeeeeennnes feeeeeeeeiiiiiieeee 1022223.000 ... 1.767 . . ....02/01/2022 ...|....06/01/2051 ...
605350-2P-8 ..... MISSISSIPPI HOME CORP ... LLAFE 6,192,959 |...96.4420 11,426 [ Joeennniinnnnn. [2.22..3.000 |...... 3.359 ... 15, 159,617 [....04/28/2022 ...|....06/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 28,363,736 [ XXX 26,702,228 27,150,000 27,815,695 (115,296) XXX XXX 76,341 887,302 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 28,363,736 | XXX 26,702,228 27,150,000 27,815,695 (115,296) XXX XXX 76,341 887,302 XXX XXX
T76743-AN-6 ..... ROPER TECHNOLOGIES INC ..eevveeeeeeeienieeeeeeeieeeee oo ven | s 2 e L 2BFE | 8,987,400 |...84.5960 |.............. 7,613,640 |oeeoeeeennn 9,000,000 |-eevvunnanenn 8,991,397 |oeiiieiiiiiiees [eeeeeeninns 1,745 400 |...... 1421 [MS s | 37,100 [oceereeennnnns 126,000 |....08/18/2020 ...|[....09/15/2027 ...
810186-AlI-6 ..... SCOTTS COMPANY RN IR DR 2 i ..4.BFE .. ...75.3700 |.................150,740 |................ 200,000 |.................150,740 |......... 210 N ) R R RN <4< T N 1A | o S Ot - .- T R, 8,458 |....10/27/2021 ...|....02/01/2032 ...
70137W-AG-3 ..... PARKLAND CORP/CANADA cee A 2. .|--8.BFE ..|.. ...83.3270 |.. . (229,644) |... ....02/09/2022 ...|....10/01/2029 ...
2,010,000 |...82.7500 |.............. 1,656,000 |..............2,000,000 |.............. 1,655,000 |........ (330,757) |... ...11/09/2021 ...|....05/01/2030 ...
Obligations 12,837,655 [ XXX 10,835,939 12,900,000 12,213,696 (609, 161) 5,950 XXX XXX XXX 75,288 297,805 XXX XXX
855541-AB-4 ..... |STARM 2007-S1 2A1 oeiie e | ...... | ....... |4 ........... TARM s 303,293 |...96.1520 |...eeuiieiennnnn 332,049 [...ooviniinnns 345,338 |eevuiiiieiennnn 319,308 [....ooiiiiiiiiiiee oeeenennnns 7,071 [ v foens 4.213 |...... S5 A18MON ooove |oveeiiieinnnnns 1,212 [t 10,433 |....09/13/2007 ...|....01/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 303,203 | XXX 332,049 345,338 319,308 7,071 XXX XXX XXX 1,212 10,433 XXX XXX
345295-AB-5 ..... |FOHDO 2022-D A2A ..iiiiii e | ...... | ....... | ............ TAFE | 4,999,656 |. 100.2200 |.............. 5,011,000 [....ccvvnnnnns 5,000,000 |..eevunnnnnns 4,999,672 |..ooviiiiininnns forviiiiinnns 17 Lo o oo 5.370 |...... 5.438 [MON ..... [oeveeeennnnnns 11,983 | 17,154 |....11/17/2022 ...|....08/15/2025 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 4,999,65 [ XXX 5,011,000 5,000,000 4,999,672 17 XXX XXX XXX 11,983 17,154 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 18,140,604 | XXX 16,178,988 18,245,338 17,532,676 (609, 161) 13,038 XXX XXX XXX 88,433 325,302 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 422,711,446 | XXX 386,706,110 425,140,000 421,567,707 (609, 161) 181,569 XXX XXX XXX 1,635,302 5,693,921 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 303,208 [ XXX 332,049 345,338 319,308 7,071 XXX XXX XXX 1,212 10,433 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,999,656 [ XXX 5,011,000 5,000,000 4,999,672 17 XXX XXX XXX 11,983 17,154 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
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 428,014,305 | XXX 392,049, 159 430,485,338 426,886,687 (609, 161) 188,657 XXX XXX XXX 1,648,447 5,721,508 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 216,126,064 1B ..$ ....ocooovvriiicinnnne 1C..$........... 198,546,927 1D .$ ....cooovirrriicnnns TE LS s TF S e 168 s
1B  2A..§$.. 2B..§.. 8,991,397 2C..$
1C 3A..$.. 3B..§.. ...3,071,559 3C..$
1D 4A ..$ ... 4B ..$ 150,740 4C ..$
1E 5A..$ .. BB 8 5C..$...
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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 GULF 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-DV-0 ......... US TREASURY NOTE ~ 0.875% 01/31/24 .. .|....02/22/2022 ... |Goldman Sachs ... ... 1,481,133 |.. .... 1,500,000 |..
91282C-DY-4 ......... US TREASURY NOTE 1.875% 02/15/32 .. . |--..02/17/2022 ... | Citigroup ... 9,907,422 |.. ...10,000,000 |..
912820-DZ-1 ......... US TREASURY NOTE 1.500% 02/15/25 .. ...03/11/2022 ... [Citigroup .. ... 9,883,984 |.. ...10,000,000 |..
91282C-EA-5 ......... US TREASURY NOTE 1.500% 02/29/24 .. JVETOUS et eee ettt e et e et e e e n et e et enn e e e e nnn e e e eennn e e eeennnnaeeeennnnnaee [ereeerennnneeeernn e e eeernnaaes [ereeennn e e ennn e 9,935,039 |.. ...10,000,000 |..
912820-FE-6 ......... US TREASURY NOTE ~ 3.125% 08/15/25 .. . . |Barclays Capital ... 14,916,211 |.. ... 15,000,000 |..
91282C-FN-6 .........[US TREASURY NOTE  4.250% 09/30/24 .. ...10/11/2022 ... [Citadel Securities NSt LLC ......iiiiieuuuiseiiemennaeeeerennuasaeennnnaaasarnnnnnnasannnnnnnseannnnnnssseernnnnnsses |sernnnnsssenennnnnseeeennnnnneeeens |oennnnsseeeennnnnaseeees 9,993,359 |.. ... 10,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 56,117,148 56,500,000
605581-NF-0 ......... MISSISSIPPI ST 124825 11701730 et enne ...08/09/2022 ... [Barclays €apifal .....oeeeeeeeeeieeieiiiiie e e e e e e e e e e e e er e e e e e nnn e e e e ennnn e e eernnnnaeeeeens |oennnnneeeennnaneeeeennnneeerenn |orrianeeeeenn e aeen 2,371,507 |oueeeeeeeenneeeees 2,560,000
605581-QP-5 ......... MISSISSIPPI ST 1.887% 10/01/29 .... .|First Tennessee ... ... 8,637,234 |.. .... 9,590,000 |..
605581-00-3 . . [MISSISSIPPI ST 1.987% 10/01/30 . .|Wells Fargo Bank . 8,567,290 . 9,500,000

605581-08-9 . .. [MISSISSIPPI ST 2.187% 10/01/32 .... ...04/07/2022 ... [Various .. .. 22,217,333 |.. ... 23,900,000 |. . 118,803
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 41,793,364 45,550,000 147,449
605350-Y0-7 ... ..|MISSISSIPPI HOME CORP  3.000% 06/01/51 .... ...02/01/2022 ... |Raymond James Morgan Keegan ... 3,087,121 |.. .... 2,935,000 |.. .. 15,164
605350-2P-8 . .. [MISSISSIPPI HOME CORP  3.000% 06/01/50 .... ...04/28/2022 ... |Raymond James Morgan Keegan ... 6,192,959 |.. .... 6,280,000 |.. .. 50,240
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,280,080 9,215,000 65,404
345295-AB-5 .. FORDO 2022-D A2A  5.370% 08/15/25 ... 11/17/2022 ... | JP Morgan Securities Inc ... .... 4,999,656 |.. ....5,000,000 |..

70137W-AG-3 .........[ PARKLAND CORP/CANADA  4.500% 10/01/29 ...02/09/2022 ... [MarketAxess ......ccccoeeeeens ... 1,640,255 |.. .... 1,700,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,639,911 6,700,000

2509999997. Total - Bonds - Part 3 113,830,508 117,965,000 282,800
2509999998. Total - Bonds - Part 5 43,517,783 43,740,000 45,823
2509999999. Total - Bonds 157,348,286 161,705,000 328,623
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 157,348,286 XXX 328,623
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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
912828-2P-4 ...|US TREASURY NOTE 1.875% 07/31/22 woovvveei i | ennnnns ..04/14/2022 .| Goldman Sachs ............|veeeveiniiriinnnnns Jovunnnnns 5,014,063 |.......... 5,000,000 |......... 4,981,445 |.......... 4,997,628 |..eeenviiiiininnns [ 1,000 [ooeiiiiiiiiiiiiins e 1,000 | oo 4,998,726 |....cevvvniiiiinn foveneennnns 15,336 |........... 15,336 |.ooovvnnnnnns 66,816 [..07/31/2022 .
JP Morgan Securities
91282C-AK-7 .. |US TREASURY NOTE ~ 0.125% 09/15/23 ........o. | eenenns ..02/24/2022 . | Inc 9 ................................................... 9,808,594 |......... 10,000,000 |......... 9,991,797 |.......... 9,995,342 [ocooiiiiiiiiiiiins s L [ R FON L3 [ AU R 9,995,758 [ooiiiiiiiininns Joevennnn (187,164)|........ (187,164)].....c0vvnnnn. 5,628 |..09/15/2023 .
JP Morgan Securities
91282C-BX-8 .. |US TREASURY NOTE ~ 0.125% 04/30/23 ..01/12/2022 .| Inc . ’ .. 14,898,633 15,000,000 |.. 14,989,453 |.. 14,992,941 .14,993,116 |. (94,484). ...(94,484) ..04/30/2023 .
91282C-CN-9 ...|US TREASURY NOTE  0.125% 07/31/23 ..01/28/2022 .| Citigroup .. .. 14,804,297 15,000,000 |.. 14,978,320 |.. 14,982,444 14,983,349 |. (179,052)|. . (179,052) ..07/31/2023 .
91282C-CX-7 .. |US TREASURY NOTE  0.375% 09/15/24 ..01/06/2022 .| Morgan Stanley . 9,814,453 |. 10,000,000 |.. . 9,982,031 |.. 9,983,803 ..9,983,902 |. . (169,447)|. . (169,447)). ..09/15/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 54,340,040 55,000,000 54,923,046 54,952, 158 54,954,851 (614,811) (614,811), XXX
605580-6K-0 .. |MISSISSIPPI ST 4.131% 11/01/22 .. ..11/01/2022 . |Maturity ... 4,000,000 . 4,000,000 |.. . 4,198,660 |.. 4,045,501 ..4,000,000 |. ..11/01/2022 .
605581-CT-2 .. |MISSISSIPPI ST 5.000% 12/01/24 .. ..12/01/2022 .| Cal | 100.0000 . ...500,000 .500,000 |.. .564,175 |.. . 518,246 . 500,000 |. ..12/01/2024 .
605581-LH-8 .. |MISSISSIPPI ST 3.308% 11/01/22 . ..11/01/2022 . |Maturity .. 2,500,000 ..2,500,000 |.. . 2,500,000 |.. . 2,500,000 ..11/01/2022 .
605581-MB-0 .. |MISSISSIPPI ST 1.809% 10/01/22 ..10/01/2022 .| Maturity .. ...7,000,000 |.......... 7,000,000 |......... 7,000,000 |......... 7,000,000 |.. ..10/01/2022 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessmns 14,000,000 14,000,000 14,262,835 14,063,747 (63,747) (63,747) XXX
Redempt ion
605350-ND-8 ...|MISSISSIPPI HOME CORP  3.500% 12/01/38 ....|....... ..12/01/2022 . 100.0%00 ................................................... 410,000 |.oevvvunnnnns 410,000 [...uvennenee X3S VA R 421,602 |eeveeiiiiiiii o [ CI17))] R A [ 1072 1 P PP & (1 10[V I RO (RUURRRUUUI RPN AR 8,050 |..12/01/2038 .
Redempt ion
605350-RN-2 ...|MISSISSIPPI HOME CORP  4.000% 12/01/44 ....|....... ..12/01/2022 . 100.0%00 ...530,000 ... .. 530,000 ... 557,841 . 547,373 |.. .. (17,378)f... ...(17,373) |... ..12/01/2044 .
Redempt ion
605350-SR-2 ...|MISSISSIPPI HOME CORP  4.000% 12/01/48 ....|....... ..12/01/2022 . 100.0%00 .. 1,625,000 |... . 1,691,752 |.. (66,752)|... ..12/01/2048 .
605350-SIi-1 .. |MISSISSIPPI HOME CORP  1.300% 06/01/22 ....|....... ..06/01/2022 . |Maturity ... .... 585,000 |.. ..06/01/2022 .
605350-SX-9 ...|MISSISSIPPI HOME CORP  1.350% 12/01/22 ....|....... ..12/01/2022 . |Maturity ......coooevrvvnns foovvnninnnniiiinnnns feeeenn...495,000 |............. 495,000 |............ 495,000 |............ 495,000 |..vvvnnrerirnnnnnns foovvviiiniis i [ e [eee0495,000 [ e .. 12/01/2022 .
Redempt ion
605350-TX-8 .. |MISSISSIPPI HOME CORP  3.500% 12/01/49 ....]....... ..12/01/2022 . 100.0%00 ................................................ 1,700,000 |.......... 1,700,000 ......... 1,827,008 |......... 1,784,716 [ooovvveniniiiinnn e (84,716)[...oevvveniiiiins Jovvnnnnnns (84,716) |.evvvneviiinnnns foreennns 1,700,000 |..oevvveeiiiiins fovoniiiiiiinnnnnns ..12/01/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,345,000 5,345,000 5,637,273 5,525,443 (180,443) (180,443) 5,345,000 XXX
INTERCONT INENTALEXCHANGE GROUP  0.700%
45866F-AM-6 .. | 08/15/23 .....eeeeeeeieeeeeeee e eeennn | e .05/24/2022 . |Call 100.0000 .... ...5,000,000 |.......... 5,000,000 4,995,150 ..4,997,477 |. ..4,998,162 |.... ..06/15/2023 .
609207-AV~7 .. |MONDELEZ INTERNTL INC ~ 0.625% 07/01/22 ..03/18/2022 .| Cal | 100.0110 . 5,000,550 . 5,000,000 |.. . 4,999,300 |.. 4,999,824 ..4,999,887 |. ..07/01/2022 .
810186-All-6 .. | SCOTTS COMPANY  4.375% 02/01/32 .....ccevvvee] unnnnn |- 11/15/2022 . [ Goldman Sachs eeeenn.. 1,802,625 |........... 2,300,000 |......... 2,300,000 ..2,294,250 |.. ..2,300,000 |.... (497 375) ..02/01/2032 .
855541-AB-4 .. | STARM 2007-S1 2A1  4.213% 01/25/37 .........]....e.. ..12/01/2022 .| Paydown ......ovviiiiinnnniviiiiiinniniiiiins e 117,580 |..veennnnnens 117,580 ............ 103,264 [...........t 103,264 |.oevvvvvnnnennnne fooveeneenn 14,315 | fonnn 14316 i o, 117,580 |oveeiiiiinninns fovvinininiiiinnns ..01/25/2037 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 11,920,755 12,417,580 12,397,714 12,394,815 , 12,415,629 (495, 424) (495,424) 166,547 XXX
2509999997. Total - Bonds - Part 4 85,605,795 86,762,580 87,220,868 86,936,163 5,750 (226,434) (220,684) 86,715,480 (1,110, 235) (1,110, 235), 762,325 XXX
2509999998. Total - Bonds - Part 5 43,066,992 43,740,000 43,517,783 4,329 4,329 43,522,110 (455,118) (455,118) 206,595 XXX
2509999999. Total - Bonds 128,672,787 130,502,580 130,738,651 86,936,163 5,750 (222,105) (216,355) 130,237,590 (1,565,353) (1,565,353) 968,920 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 128,672,787 XXX 130,738,651 86,936,163 5,750 (222,105) (216,355) 130,237,590 (1,565,353) (1,565,353) 968,920 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
91282C-DV-0 .. [US TREASURY NOTE ~ 0.875% 01/31/24 .... |....... ..02/22/2022 .| Goldman Sachs . |..03/24/2022 .| Goldman Sachs ... P O 13,500,000 |...... 13,330,195 |...... 13,192,031 |........ 13,337,337 L T4 P 0 -7 R FO I R (145,306) (145,306))....
91282C-DZ-1 .. [US TREASURY NOTE  1.500% 02/15/25 .... ..03/07/2022 . |Barclays Capital .... ..04/07/2022 .| Citigroup .. .10,000,000 |....... 9,956,641 |. 9,688,672 9,057,841 |... .1,200 |... . (269,169)[........ (269, 169).
91282C-FN-6 .. [US TREASURY NOTE  4.250% 09/30/24 .... ..10/11/2022 .| Citadel Securities Inst LLC ... |..12/08/2022 .|[Various .... P PP 20,000,000 |...... 19,986,719 |...... 19,946,289 |........ 19,986,932 |..ovvveniiiiiinnnns fonnns .14 (40,643)].......... (40,643)]....
0109999999. Subtotal - Bonds - U.S. Governments 43,500,000 43,273,555 42,826,992 43,282,110 8,556 (455, 118) (455, 118)
MISSISSIPPI HOME CORP  3.000% 06/01/51 Redemption 100.0000
605350-YQ-7 .. [.eeeiiiiiiiii ..02/01/2022 . |Raymond James Morgan Keegan ... |..12/01/2022 .| .........ccoeeeiiiiiiiiniiiins foiiiinnnnns 115,000 |.......... 120,960 |.......... 115,000 |....cvveeeee LR LSTV[V[V R R (5,960)]-.cceeeeiiiiiiinens o (5,960)]-ccceeeeeiiiiiins oo e e e 3,450 |.oooeeiiiinns 594
MISSISSIPPI HOME CORP  3.000% 06/01/50 Redemption 100.0000
605350-ZP-8 .. [..eiiiiiiiiiiiiiiis [ ..04/28/2022 .| Raymond James Morgan Keegan ....|..12/01/2022 .[.......cccoeeeeiiiiiiiiinnnnnns foiiinenenns 125,000 |.......... 123,268 |.......... 125,000 |............ 125,000 |oevveeeeiiiiieinnns forinnnnnns 1,733 | o, 1,733 | o o e e, 3177 |, 1,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 240,000 244,228 240,000 240,000 (4,227) (4,227) 6,627 1,504
2509999998. Total - Bonds 43,740,000 43,517,783 43,066,992 43,522,110 4,329 4,329 (455, 118) (455, 118) 206,595 45,823

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

43,517,783

43,066,992

43,522,110

4,329

4,329

(456,118)

(455, 118)

206,59

45,823




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

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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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 e e e e e e e eeeeeeseeseeeseseesessseseseesseessessssnesenssneeeeneeeeseenenneees | avereeeeens [ooeeeeeeens 12/22/2022 tiiiiiiiis foviiiiiiiiiiiiiiiiinnnnnnnnn 30550 i 01/05/2028 L [ 4,198,342 s e 3,726
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,198,342 3,726
0109999999. Total - U.S. Government Bonds 4,198,342 3,726
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 4,198,342 3,726
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 4,198,342 3,726

4,198,342




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE GULF 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
2. Alaska .......ccceeeeiinienieieeen AK
3. Arizona AZ e
4. Arkansas ..., AR [
5. California ......ccccoevvvriiiiciiiienn, CA |
6. Colorado
7. Connecticut .......cceceevivienieneeene. CT [ s
8. Delaware ........cccceevvvvvveeeee. DE o s
9. District of Columbia .................... DC | e
10. Florida ..............
11.  Georgia .....ccceceeeeeveveveveereeee. GA | Booc | Insur underwriting collateral oo foos e oo 50,060 |...cocvenene. 49,309
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 [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 260,311 256,404 195,233 192,304

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)
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