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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 ..............cccocooiiiiiiiiiii
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 ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
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

......... 9,192,958
...... 393,817,536

......... 9,192,958
...... 393,817,536

......... 9,192,958
...... 393,817,536

1,293,594,070

100.000

1,293,594,070

1,293,594,070

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

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

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 850,837,792
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieiteeeetete et te et et et et et et e e et ese et ese st eaessese st ese s es e s et essetess et ese st ese st esessebe s ebessesessabessssensassensesenneneneas 711,016,570
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,130,815

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN 11 .ottt ettt b et ee bt ee bbb ot E b2 tE b1 e o eE e E b e £ ot E b b e e ot E b b et bbbt et na et e s enen s eaetas 2,035,261

Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........o.o.iiuiiieeeieeeeeeeee e oo eeee et eeeeeeee e eee et ee st ee e en e ees st enseeensseensseeesseenaseessseeesseensseansseensseensseenanaenanan 2eesssessaeeaes (2,896,198)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiuouiieeeeeeee ettt ea et e st s et e s e s e et ese et eseeseseaseseasesesenesennene 270,683,312

DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 1,019,614

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,290,421,314
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,290,421,314

SI103



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 .......c.cooevevrvviiviceienne e 887,410,820 |.....ccccene 877,892,223 |.....covu. 886,961,205 |............... 889,800,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 887,410,820 877,892,223 886,961,205 889,800,000
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 9,192,958 8,174,780 9,698,100 8,500,000
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 378,827,097 |................ 379,280,350 |.....coceee. 380,207,995 |................ 380,856, 169
Identified Funfis, Unaffilia}ted Bank 9. Canada ...ooooiieeee e 7,498,762 |......coeovneee 7,394,575 oo 7,494,100 |........oc....... 7,500,000
Loans, Unaffiliated Certificates of 10._ Other Countries 7,491,677 7,496,100 7,491,000 7,500,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 393,817,536 394,171,025 395,193,095 395,856,169
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 1,290,421,314 1,280,238,028 1,291,852,400 1,294,156,169
PREFERRED STOCKS 14.  United States .......cooovvvieiiieerieeeee e e
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee 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 ........cccceeiiiieeeeeeeeen
(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 1,290,421,314 1,280,238,028 1,291,852,400

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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
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

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

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)

889,709,826

........... 889,709,826

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

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

.............. 9,192,958

.............. 9,192,958

......................... 0.7

............... 9,539,988

.............. 9,192,958

9,192,958

9,192,958

9,539,988

9,192,958
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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

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
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............. 87,156,420

..7,028,205 |...

........... 117,500,001

............... 3,459,080

. 142,161,747 |....

.............. 9,954,568
..25,073,842

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)

........... 156,123,055

... 156,016,654 |.

............. 59,459,561
...18,247,140

94,184,625

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

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE PROGRESSIVE SELECT 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
6 7

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

.3,096,600 |....

.3,695,543

..... 6,587,836 |....

1 4 5 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 (d) ....141,825,310 |........... 542,260,391 |........... 429,428,162 |......oveveveveeeeeeeeeen Joveeeeieeeee 971,537 [ o 1,114,485,400 |...ocoovoveveeeeenn86.2 o XXX e e XK o 1,055,025,839 |............. 59,459,561
122 NAIC 2 ... ) e 7,028,205 |... 142,161,747 |.... ..25,073,842 ...156,016,654 |.. ...18,247,140
123 NAIC 3 e (D) e [ 3,459,080 |....covoeeiieiieieeees oo [ e feererereenennnd, 899,080 | 008 XK e XX e e [ 3,459,080
124 NAICH ..o (D) e e e 512,046 ..o [ oo oo 012,088 | 000 [ XK [ XXX e e [ 512,046
125 NAICS oo (D) e [ e [ [ eeerreeresieeseeseeseenne [(C) ereeeeeneeiees [ e XX e XXX e e
126 NAIC6 ...
12.7 TOtalS .o 148,853,515 |........... 687,881,218 |........... 455,014,050 |.ocooveveveeeeceeeieeen Joeeeeeeeeeee 971,837 [ (D) 1,292,720,320 oo 10000 [ XX et XX e e 1,211,042,493 |............. 81,677,827
12.8 Line 12.7 as a % of Col. 7 11.5 53.2 35.2 0.1 100.0 93.7 6.3
13. Total Bonds Prior Year
13ANAIC T e 57,360,481 |........... 367,692,797 |........... 383,673,809 | oo e oo XX e feeeee e XK [ 808,727,087 |........cooveveee. 91.9 [.......... 770,888,886 |............. 37,838,201
13 2NAIC 2 ottt 4,999,516 |............ 48,503,037 [..cvcveeeen 7,885,144 | oo [ e X% e e XK e 61,387,697 |..cocoovveverererne 7.0 oo 35,024,583 |............ 26,363,114

..6,587,836
..... 492,318

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

137 TotalS ..o e 62,359,997 |.......... 419,292,434 ....880,398,163 |......ocveernne 100.0 |..coonee. 809,116,694 |............. 71,281,469

13.8 Line 13.7 as a % of Col. 9 7.1 47.6 45.3 XXX XXX 100.0 XXX 91.9 8.1
14. Total Publicly Traded Bonds

TAANAIC T e 122,533,099 |.......... 513,019,146 |........... 419,473,594 770,888,886 |.......ccoevveenne 87.6 |........ 1,055,025,839

T42NAIC 2 ot 7,028,205 |... .123,914,607 |.... ..25,073,842 ...35,024,583 |.... ...156,016,654 |..

T4B NAIC B ..o
14.7 TOtalS .o e 129,561,304 |........... 636,933,753 |........... 444 587 436 |....oveeeeeeeeeees e [ o 1,211,042,493 . 9807 809,116,694 . 91.9 ... 1,211,042,493
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 10.7 [ 52.6 |oooeeeieeeeen 36.7 [coeeeeereeeeenrnine foeeeeerseneenennnnes femerneneessneneneeeJoeeeesennneneeeeees 100000 [ OO e XK DL0.0 S TSN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 10.0 49.3 34.4 93.7 XXX XXX XXX 93.7 XXX

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 ...

59,459,561
...18,247,140

15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

1.5

3.9

0.8

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

current year, $

(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 $§

current year of bonds with Z designations and $

................. 81,677,827 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

............ 2,299,006 ; NAIC2 $

current year, $

i NAIC3 $oe

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 5G| designations and $

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.
i NAICA $oiie

; NAICS $..........

i NAICE $.cc
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 .............cccooioiiiiiiiiiciieicciees e, 54,668,890 |........... 415,567,342 |........... 419,473,594 ..o e [ D,9,0. RN RO 889,709,826 |......coevvenenee. 68.8 |.......... 729,707,590 |.oovveveeienne 82.9 [ 889,709,826 |......cereeeieieine
1.02 Residential Mortgage-Backed SeCUrties ............ |ioiiiiiiiiiiiiiiiiiiies foeieieieseceseciesie foeeiesesesese s sesees [oeeiesiesesesesesiesens Joresresesesesesesesees |oeeeinans XXX veovveie [ e [ o [ [
1.03 Commercial Mortgage-Backed SeCUrties .......... |.ioiioiiiiiiiiiiiiiiiiiies foeiiseeeseseseseeie foeeiesese s s sesees [oreeiesiesesesiesesesens Joreeresesesesesesesees |oeeeieins XXX veoiveie [ e [ o [ e
1.04 Other Loan-Backed and Structured Securities ... XXX
1.05 Totals 54,668,890 415,567,342 419,473,5% XXX 889,709,826 68.8 729,707,590 82.9 889,709,826

2. All Other Governments
2.01 Issuer Obligations ...........ccccceoeiiiciiiiiinieiienieeies e oo o e e [ XXX eivevin forreeiiieiiieiiiciiiies i [ [ [ [
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e XXX veoiveie [ e [ o [ e
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins oo e e e XXX veiveie [ 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 ...........cccccooeioiiiiiiiieiieiiciicnieies e o o o e XXX eivevain e i [ [ [ [
3.02 Residential Mortgage-Backed Securities ............ oo o e e e XXX veoiveie [ e [ o [ e
3.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins o e e e XXX veoiveie [ e [ o [ e
3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals XXX

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

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

XXX
4.05 Totals XXX
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccooeioviiiiiiniciicniniceiiees e e 9,192,958 .o e [ XXX o 9,192,958 |..cooiiiiiie 0.7 | 9,539,988 | T | 9,192,958
5.02 Residential Mortgage-Backed Securities ............ .. .

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

5.05 Totals 9,192,958 XXX 9,192,958 0.7 9,539,988 1.1 9,192,958

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoceeeeeeneeeeieeeeeeeieees e, 12,027,637 |........... 172,200,775 |............25,585,888 |...oovevveieiieiieiens [ 971,537 [ XK o 210,785,837 |oeeereeeeiiciins 16.3 [ 86,715,310 |ooovviieiieeenn 928 [ 176,056,630 |............. 34,729,207
6.02 Residential Mortgage-Backed Securities ............ . .. . . SORUORUOR U R SN .. o e
6.03 Commercial Mortgage-Backed Securities .......... [o...ccoooooiiiiiceies oo el 9,954,568 |....coovveeiieiiieiies [ e, D.9.0 NN RURR 9,954,568 |.....covveiieins 0.8 [ ,982,805 | T e [ ,954,568
6.04 Other Loan-Backed and Structured Securities ... 82,156,988 90,920, 143 XXX 173,077,131 13.4 44,452,470 . 136,083,079 36,994,052
6.05 Totals 94,184,625 263,120,918 35,540,456 971,537 XXX 393,817,536 30.5 141,150,585 16.0 312,139,709 81,677,827

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 .............c..ccccee.e.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Distribution by Type

1

1 Year or Less

Maturity Distribution of All Bon
2

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Over 20 Years

No Maturity

Date

Total Current Year

Values by Major Type and Subtype of Issues
6 7 8

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

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

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals

11. Unaffiliated Certificates of Deposit
11.01 Totals

12. Total Bonds Current Year
12.01 Issuer Obligations

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
12.10 Line 12.09 as a % of Col. 7

.90,920,143

.9,954,568

..................... 1,109,688, 621

....... 9,954,568

173,077,131 |.

.......... 1,074,959,414

................ 9,954,568
.............. 36,994,052

P 148,853,515
11.5

687,881,218 |............. 455,014,050
53.2 35.2

0.1

100.0

.......... 1,211,042,493
93.7

.............. 81,677,827
6.3

60I1S

13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee
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

.............. 41,208,780

............. 388,762,927

.9,982,805

.............. 35,344,871

.9,982,805
25,963,793

13.09 Totals B F 62,359,997 419,292,434 |............. 398,745,732 | [ 880,398,163 |.......ccceeveeerern 1000 o 809,116,694 |.............. 71,281,469

13.10 Line 13.09 as a % of Col. 9 7.1 47.6 45.3 100.0 91.9 8.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne ...790,618,017 [....ccvieinnnn.. 89.8 [ 1,074,959, 414

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 ...cooveeiieieeieeeeeee s
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

66,696, 527

444,547,436

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 ...oooeveiiiiciicicceics
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

.9,054,568

....... 9,954,568

.. 36,994,062 |.

....... 9,982,805

.25,953,793 |.

................ 9,954,568
36,994,052




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 2023 OF THE PROGRESSIVE SELECT 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 .............cccveeueuevevas |ocecerererecens 29,560,371 |.cveeenne 29,560,371 |oveeeeeeeeeeeeeereiees oo
2. Cost of cash equivalents aCqUIrEd ..............ccceuevereecueueueeeeeeceeeeeeseseee e [ eeeeereenens 150,644,891 |............... 150,644,891 [....oieiieceereies o
3. ACCIUAI OF DISCOUNL ... [ 593,744 |...ooocin 593,744 ..o [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 178,500,000 |.........ceu... 178,500,000 |..ovoveveeeeiiieiiieirieieieen oo
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 2,299,006 |........ccrvnnene. 2,299,006 |.....cooevreereecereereeneeneennns frereereeneenneeneeeeeeeeeneeees
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 2,299,006 2,299,006

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 2023 OF THE PROGRESSIVE SELECT 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
912828-42-0 ..... US TREASURY NOTES LA ...97.3480 |....oovnnnnnns 3,115,136 [oenveeennnn 3,200,000 |....ccvvunnnns 3,191,321 | o 4,974 e o 002,750 L 2.917 ....09/11/2018 ...|....08/31/2025 ...
912828-6X-3 ..... US TREASURY NOTES .. LA ...95.4730 |..ceornnnnnnns 5,060,069 |.... .5,300,000 |.. ....5,310,319 e (4,148) | e 2125 2.042 ....06/11/2019 ...|....05/31/2026 ...
912828-78-0 ..... US TREASURY NOTES .. LA ...94.8320 |.......oennnns 3,034,624 |.... .3,200,000 |.. 3,197,533 [ v 985 [ s e 1875 | 1.907 ....07/01/2019 ...|....06/30/2026 ...
912828-XT-2 ..... US TREASURY NOTES .. LA ...98.6680 |....coeunnnnns 9,866,800 |.... .. 10,000,000 |.. ...10,002,916 e (7,360) |oeeeeeeeeeeeens e +222222.000 ... 1.925 ....06/11/2019 ...|....05/31/2024 ...
912828-YB-0 ..... US TREASURY NOTES .. LA ...88.9730 |.....oounnnnns 1,779,460 |.... ....1,988,748 e 1887 s e | 1625 1.730 ....10/15/2019 ...|....08/15/2029 ...
912828-YE-4 ..... US TREASURY NOTES .. LA ...97.5510 |..ceernnnnnnns 7,218,774 |.... ... 7,382,431 e 26,075 |oeeeeiiiieeeeis e e 1250 . 1.611 ...09/18/2019 ...|....08/31/2024 ...
912820-AL-5 ... US TREASURY NOTES .. LA .. 87.7070 |... ... 17,541,400 |.... . ...19,864,694 035,592 | e 002375 0.558 ....10/26/2020 ...|....09/30/2027 ...
91282C-80-3 ... US TREASURY NOTES .. LA ...92.4100 |... ....16,633,800 |.... .. 18,000,000 |............. 17,906,136 |..cevvruneeeeennnn fornneeeenn 42,808 [ooeeieniiiiicen Joveeieeeeeeieies 002220500 |...... 0.743 ....03/18/2021 ...|....02/28/2026 ...
912820-8S-9 . US TREASURY NOTES LA ...89.6720 |. .. 4,483,600 |. .5,000,000 .1.285 ....04/20/2021 .. 03/31/2028
91282C-BT-7 ..... US TREASURY NOTES LA ...92.7770 |. ..9,277,700 |. 10,000,000 .0.815 ....04/20/2021 .. 03/31/2026
91282C-BV-2 . US TREASURY NOTES LA . 20,021,094 |...98.6250 |. .19,725,000 |. 20,000,000 ......0.339 ....06/03/2021 .. 04/15/2024 ...
91282C-BZ-3 ..... US TREASURY NOTES .. LA ..10,000,781 |...89.5200 [.....cceeennnn 8,952,000 |.... .. 10,000,000 |.. +..10,000,467 |...oeeeeenneieeee Jeeeemmmeee (114) s oo e 12250 | 1.249 [AO ...... ..125,000 |....05/25/2021 ...|....04/30/2028 ...
912820-Ci-9 ... US TREASURY NOTES .. LA ...91.6800 |... 641,760 |.... . 700,000 |.. 696,205 [.oiviviviiniinne fovvennnnnns 1,898 [ i 00022202750 | 0.957 [FA ...... ...5,250 |....09/24/2021 ...|....08/31/2026 ...
912820-CY-5 ... US TREASURY NOTES .. LA ...88.6250 |... .. 4,431,250 |.... .5,000,000 |.. 8,994 191 [ e 1T e e e 12250 | 1.275 ....10/04/2021 ...|....09/30/2028 ...
912820-DZ-1 ..... US TREASURY NOTES .. LA ...96.5040 |.......oeunnnt 9,650,400 |.... .. 10,000,000 |.. 9,974,668 | e 22,111 e e ennn 1500 el 1.728 ....02/22/2022 ...|....02/15/2025 ...
91282C-EE-7 ..... US TREASURY NOTES .. LA ...92.8400 |....covnnnnnns 4,642,000 |.... ....5,000,000 |.. 8,927,891 [ e 12,808 s e 0022375 | 2.671 ....04/05/2022 ...|....03/31/2029 ...
912820-EP-2 ... US TREASURY NOTES .. LA ...5,045,703 |...92.6640 |.............. 4,633,200 |.... .5,000,000 |.. 5,089,912 [ e (189 [ s 0002 2.875 | 2.767 ....08/08/2022 ...|....05/15/2032 ...
91282C-EW-7 ..... US TREASURY NOTES .. LA . 15,258,984 |...97.7230 |... .... 14,658,450 |.... 15,000,000 |.. ...15,187,498 |..cooeeeiiiiiieee oeeeennn (50,266) [oeneeeeeeiieeee feeeeeeieeeeeeee 0002232250 | 2.872 ...07/22/2022 ...|....06/30/2027 ...
912820-FA-4 ..... US TREASURY NOTES .. LA ... 14,942,578 |...98.8200 |... .... 14,823,000 |.... ...15,000,000 |.. 14,982,502 [oieiiiiiinnees e 28,935 [ s 40022232000 . 3.201 ....08/08/2022 ...|....07/31/2024 ...
91282C-FF-3 . US TREASURY NOTES LA . 64,907,031 |...91.5780 |. .64,104,600 |. 70,000,000 ...65,452,330 |.. . .3.634 ....10/04/2022 .. 08/15/2032
912820-FL-0 ..... US TREASURY NOTES LA 242,120,313 |...99.7970 |. 239,512,800 |. . 240,000,000 . 241,772,690 |.. - .3.730 ....10/04/2022 .. 09/30/2029
91282C-FN-8 US TREASURY NOTES LA . 50,423,828 |. 100.6330 |. .50,316,500 |. 50,000,000 ...50,323,457 |.. . .3.936 ....10/08/2022 .. 09/30/2027
91282C-FY-2 . US TREASURY NOTES LA . 25,358,594 |...99.8090 |. . 24,952,250 |. 25,000,000 25,309,437 |.. .3.640 ... 12/12/2022 .. 11/30/2029 ...
91282C-FZ-9 . US TREASURY NOTES LA .10,066,016 |...99.7890 |. ..9,978,900 |. 10,000,000 10,053,159 |.. ......3.721 12/2172022 .. 11/30/2027 ...
912820-GP-0 ... US TREASURY NOTES .. LA .... 30,058,594 . 100.3280 |... ....30,098,400 |.... ...30,000,000 |.. ...30,048,915 [ooooiiiiiiiiinnnns oeveennnn (9,679) [ v 10022242000 ... 3.956 ....03/10/2023 ...|....02/29/2028 ...
91282C-GT-2 ..... US TREASURY NOTES .. LA . 25,252,621 |...98.9100 |... ....24,727,500 |.... 25,000,000 |eevvrnnnnnnn25,217,483 [oeeeeiiiiiieeee feeeeennnn (35,138) | oo 00223625 | 3.402 ....04/21/2023 ...|....03/31/2028 ...
912820-GU-9 ... US TREASURY NOTES .. LA ...4,973,633 |...99.1210 |....oennnnnnns 4,956,050 |.... .5,000,000 |..eeenneennn 4,982,603 [oiiiiiiiiiiinie Joeiieennn 8,970 [ i 0002030875 | 4.160 ....04/21/2023 ...|....03/31/2025 ...
91282C-GX-3 ..... US TREASURY NOTES .. LA .... 19,863,644 |...99.1020 |... ....19,820,400 |.... ...20,000,000 |............. 19,876,773 |oeevvrnnieeeennnn e 18,129 [ s [ 8875 [l 4.353 ....12/21/2023 ...|....04/30/2025 ...
912820-GZ-8 ..... US TREASURY NOTES .. LA .... 14,868,413 [...97.7380 |... ....14,660,700 |.... ...15,000,000 |.. 14,878,431 [ e 10,018 [ s 40022230500 .l 3.644 ....06/19/2023 ...|....04/30/2030 ...
91282C-HA-2 US TREASURY NOTES .. LA ... 14,821,289 |...98.4100 |... ....14,761,500 |.... ...15,000,000 |.. 14841 4T e e 19,858 [ e 2222280500 ). 3.766 ...05/24/2023 ... |....04/30/2028 ...
91282C-HB-0 . US TREASURY NOTES LA . 14,871,206 |...98.8400 |. .14,826,000 |. 15,000,000 14,895,833 |.. .3.933 ....06/23/2023 .. 05/15/2026 ...
91282C-HC-8 . US TREASURY NOTES LA 4,752,539 |...95.9690 |. ..4,798,450 |. .5,000,000 . 4,762,343 |.. .3.987 ....07/11/2023 .. 05/15/2033
91282C-HF-1 US TREASURY NOTES LA 4,985,156 |...99.1130 |. .. 4,955,650 |. .5,000,000 .4,986,127 |.. .3.799 ....06/06/2023 .. 05/31/2030
91282C-HK-0 . US TREASURY NOTES LA . 29,764,453 |. 100.4730 |. .30,141,900 |. 30,000,000 29,785,182 |.. .4.176 ...07/18/2023 .. 06/30/2028
91282C-H0-7 . US TREASURY NOTES LA . 14,966,406 |. 101.0310 |. . 15,154,650 |. 15,000,000 14,968,523 |.. oo 4175 ....07/31/2023 .. 07/31/2028 ...
91282C-HX-2 ... US TREASURY NOTES .. LA .... 19,839,844 [. 102.1410 |... ....20,428,200 |.... ...20,000,000 |.. 19,847 172 [ e 70829 [ e e 4375 | 4.557 ....09/22/2023 ...|....08/31/2028 ...
912820-HZ-7 ..... US TREASURY NOTES .. LA .... 24,930,664 [. 104.2420 |... ....26,060,500 |.... ...25,000,000 |.. ...24,931,260 [ooiiiiiiiiinnnns v 596 [ i e 40625 |l 4.672 ....10/10/2023 ...}|....09/30/2030 ...
91282C-JA-0 ..... US TREASURY NOTES .. LA .... 25,006,836 [. 103.2190 |... ....25,804,750 |.... ...25,000,000 |.. ...25,005,267 e (1,569) |oeeeeieeeeeeis e |l 40625 | 4.618 ....10/10/2023 ...|....09/30/2028 ...
91282C-JF-9 ..... US TREASURY NOTES .. LA .... 10,196,484 . 104.3830 |... ....10,438,300 |.... .. 10,000,000 |.. ...10,192,879 2 (3,805) [ouvniiiiiiiiiiiiis e [ 4875 4.426 ....11/27/2023 ...|....10/31/2028 ...
91282C-JG-7 ..... US TREASURY NOTES .. LA .. 20,428,125 |. 105.7660 |... ....21,153,200 |.... ...20,000,000 |.. ...20,420,723 e (7,802) | e | 4875 | 4.512 . ....11/21/2023 ...|....10/31/2030 ...
91282C-M-4 ... US TREASURY NOTES .. LA . 102.8280 |........eenn.. 5,141,400 |.... 005,008,702 [oeniiiiiiniiinnes foeviennenn (204) s o e 82375 | 4.362 [MN ...... ... 19,126 |... ....11/30/2023 ...}|....11/30/2030 ...
91282C-IN-2 ... US TREASURY NOTES .. e [ 1AL . 102.3280 |... ....40,931,200 |.... ...40,221,458 |.oooiiiiiiiiiees e (3737 | e e 4375 ) 4.248 [MN ...... ... 153,005 |... oo [---.12/12/2023 ... ]....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 877,892,223 889,800,000 887,410,820 XXX XXX 6,939,019 20,068,375 XXX XXX
0109999999. Total - U.S. Government Bonds 886,961,205 [ XXX 877,892,223 889,800,000 887,410,820 199, 186 XXX XXX 6,939,019 20,068,375 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
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0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX
64971X-EB-0 ..... NEW YORK CITY NY TRANSITIONALF ... ‘2 .. 1.AFE ..|... 3,994,900 |...96.1580 [........cceuen 3,365,530 |.... 3,782,227 o e (61,922) |eeveeeeeeeeeeenes fenininiiiiiiinnns |-...3.8580 ..., 1.902 [N ...... e 22,458 |... .. 134,750 |....06/23/2020 ... |....05/01/2030 ...
64971X-EN-4 ..... NEW YORK CITY NY TRANSITIONALF ... . 2 ... . 1.LAFE ..|... 5,703,200 |...96.1850 [.............. 4,809,250 |.... 5,410,781 | [ (85,107) [-eeeevenninneee oeerrennnnneeeeene [0 3.730 | 1.852 [FA ...... ... 77,708 |... .. 186,500 |....06/23/2020 ... |....08/01/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 9,698,100 | XXX 8,174,780 9,192,958 (147,029) XXX XXX 100, 166 321,250 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 9,608,100 [ XXX 8,174,780 8,500,000 9,192,958 (147,029) XXX XXX 100, 166 321,250 XXX XXX
023608-AP-7 ..... AMEREN CORPORATION ... |- 2.BFE ... . 102.2590 |......ovnnnnns 6,135,540 |.... .6,000,000 |.. 05,992,096 [onniiiiiiiinnnns oeveenee (164) e e 00022050700 | 5.746 [ ....... ..., 38,950 ... ....11/15/2023 ...|....12/01/2026 ...
03027X-AD-2 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...99.8720 |..ccovnnnnnnns 2,996,160 |.... .3,000,000 |.. .... 3,002,540 o (22,574) |oeeeeeeeeeeeis e 2222252000 .. 4.224 |FA ...... .... 56,667 |... ....06/18/2018 ...|....02/15/2024 ...
031162-DM-9 ..... AMGEN INC .... .. 2.AFE ..|... . 100.2040 |... ....15,030,600 |.... 15,000,000 |.. 14,902,934 | e 2,834 | oo 1000050260 Ll 5.285[MS ...... ... 260,313 |[... ....02/15/2023 ...|....03/02/2025 ...
097023-DG-7 ..... BOEING CO .... .. 2.CFE .. ...94.4890 |. .. 3,402,549 |. .3,601,000 .3,360,373 |.. 49,938 |. .5.626 . 32,290 ....07/11/2023 .. 02/04/2026
125523-AG-5 . THE CIGNA GROUP .. L2.AFE .. ...98.7340 |. .. 5,924,040 |. .6,000,000 .6,261,741 |.. .(144,400) |. .1.621 . 31,625 ....11/29/2021 .. 11/15/2025 ...
126650-DS-6 ..... | CVS HEALTH CORP .. .2.BFE .. . 100.4720 |. .10,047,200 |. 10,000,000 .9,974,606 |.. . 8,606 |. ......5.124 181,944 ...02/13/2023 .. 02/20/2026 ...
134429-BG-3 ..... CAMPBELL SOUP CO ... . |- 2.BFE ..|... 979170 | 4,895,850 |.... ....5,000,000 |.. ... 4,825,233 15,183 [ [ e 4.150 |...... 5.082 .... 61,097 [... ...07/31/2023 ...|....03/15/2028 ...
14448C-AT-1 ..... CARRIER GLOBAL CORP o 2B FE Ll . 101.3300 |..ccevnnnnnnns 7,093,100 |.... .7,000,000 |.. en8,997,303 [oieiieiiiieeee e (BT [ e 2222252800 .. 5.818 ... 34,961 [... ....11/15/2023 ...|....11/30/2025 ...
15189X-AQ-1 ..... CENTERPOINT ENER HOUSTON .. 2 e | LFFE L ...94.0420 |........ennnn. 2,562,645 |.... 02,548,865 [ooiiiiiiiiiiiiens v 5378 e s 0002222.400 ..l 5.017 .... 21,800 |... ....12/15/2023 ...|....09/01/2026 ...
161175-Ch-4 ... CCO SAFARI 11 LLC 2 e |- 2.CFE L.l . 102.2330 |..ceevnnennnns 7,156,310 |.... 8,993,375 oo e (395) [ e e 60150 o 6.183 .... 60,988 |... ....11/07/2023 ...|....11/10/2026 ...
164110-AN-1 ... CHENIERE ENERGY PARTNERS .. 2 e [ 2.0 FE L ...85.2030 |.......ounnnns 2,726,4% |.... 03,082,972 [eiiiiiiiiieiees e 17179 e e 00002032250 | 4.012 ... 43,622 |... ....01/28/2022 ...|....01/31/2032 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC .. 2 e |- 2.CFE ... ...99.1400 |...covnnnnnnns 3,055,495 |.... e 2,987,638 |ooeeeeeiiiiieee Jeeeeennen 7,682 [ e 4350 | 5.907 .... 19,365 |... ...10/17/2023 ...|....05/09/2027 ...
233853-AS-9 ..... DAIMLER TRUCKS FINAN NA ... e [ 2AFE L . 100.6520 |.............. 5,032,600 |.... i 4,998,096 |o..ieiiiiiiiinnns oeviiiiiinn 46 e s 10022.5.600 ..l 5.621 ... 110,444 |... ....08/02/2023 ...|....08/08/2025 ...
204429-AR-6 ..... EQUIFAX INC .... 2 e 2B FE L ...95.4090 |....covnnnnnns 3,339,315 |.... e 3,498,586 |...ooeeeeiiiiiiiee feeeeinnee 884 [ e [222222.600 .. 2.621 [ coeeees e 4,044 |... ....04/22/2020 ...|....12/15/2025 ...
29444U-BU-9 .|EQUINIX INC ... 2 .2.BFE .. ...92.8380 |. .. 3,713,520 |. .3,981,892 |.. . 3.964 . 32,933 ...08/31/2022 ..
30040W-AR-9 EVERSOURCE ENERGY .. 2 L2.AFE .. ...99.1870 |. ..3,331,691 |. .3,262,167 |.. .5.517 . 177,257 ....07/07/2023 ..
30040W-AW-8 ..... [EVERSOURCE ENERGY ..... 2 L2.AFE .. . 104.7250 |. .. 5,236,250 |. . 4,994,054 |.. ......5.978 . 42,146 ....11/08/2023 .. .
34964C-AH-9 ... FORTUNE BRANDS INNOVATIONS INC N2 e 2B FE L . 104.4750 |.....ooennnnnt 5,223,750 |.... 4,991,852 [ e (98) [ e 2250875 | 5.897 . 24,479 |... ...06/06/2023 ...|....06/01/2033 ...
361841-AL-3 ..... GLP CAPITAL LP / FIN 1 wevveiiiiiiiiiieiiiiiiieeeees feen e 2 e [ 2.0 FE L ...99.4220 |.......oennnns 2,485,550 |.... 2,318,135 [ 8,935 [ e 0022252300 ).l 7.039 .... 61,097 [... ....10/05/2023 ...|....01/15/2029 ...
36267V-AD-5 ..... GE HEALTHCARE HLDG LLC .... N2 e 2B FE L . 100.8870 |... ...15,133,050 |.... 14,977,280 oeeeeeeeiiieeeee Jeeeeeneeenn 5,617 e e 2222250600 ... 5.682 ... 107,333 |... ....06/07/2023 ...|....11/15/2025 ...
A46440M-AH-4 ...... HUNTINGTON NATIONAL BANK .. 2 e [ TG FE L ...98.7500 |... 205,000,000 [oenniiiiiiiiiiinns Joeviiniiiiiiiin feeeeiii v [0000.5.699 | 5.699 .... 34,036 |... ... 11/14/2022 ... |....11/18/2025 ...
50077L-BF-2 ..... KRAFT HEINZ FOODS CO 2 e 2B FE L ...97.9560 |.......eeeeeenn815,973 |oiniiiiiiennnnn 833,000 [ooiiiiinineeen 882,919 | e (6,383) | e [l 40250 . 3.275 ... 11,801 [... ...01/27/2022 ...|....03/01/2031 ...
526107-AG-2 ..... LENNOX INTERNATIONAL INC .. 2 e [ 2B FE L . . 102.6870 |... eevenenennn 5,000,000 [oanniiennn 4,994,615 | e (185) [ e [200.5.500 o 5.524 .... 80,972 |... ....09/07/2023 ...|....09/15/2028 ...
55336V-AG-5 ..... MPLX LP 2 e 2B FE L .. 4,007,657 |...99.4290 |............. 4,043,777 |.... i 4,025,664 |..oeeieiiiiiieeee e 18,007 [ e e 40875 | 6.026 ... 16,522 |... ...08/24/2023 ...|....12/01/2024 ...
55336V-AJ-9 MPLX LP 2 e [ 2B FE L ...1,295,105 ...99.3430 |.....ouvnnnnns 1,311,328 |.... 1,298,284 [ e 3179 e s e 40875 | [T [V 1 10 R AR 5,363 |... ....10/11/2023 ...|....06/01/2025 ...
55903V-BA-0 ..... [WARNERMEDIA HOLDINGS INC 2 .2.CFE .. 5,000,000 |...95.8180 |. ..4,790,900 |. .5,000,000 |.. .3.755 . 55,282 ...04/28/2023 .. 03/15/2027
573874-AP-9 . MARVELL TECHNOLOGY INC .. 2 .2.CFE .. . 103.3200 |. ..5,166,000 |. .4,872,018 |.. .6.342 . 82,257 ....10/31/2023 .. 02/15/2029
615369-AS-4 . MOODY'S CORP ............ 2 L2.AFE .. ...98.4200 |. ..4,921,000 |. . 4,998,292 |.. .3.775 ....03/20/2020 .. 03/24/2025
62954H-BE-7 . NXP BV/NXP FDG/NXP USA ....ovvvvininiiiiiiiieeeccannas foan e -2 L2.AFE .. ...98.7100 |. .. 2,467,750 |. .2,379,890 |.. .5.974 ... 11/13/2023 .. 06/01/2027 ...
637639-AH-8 ..... NATIONAL SECS CLEARING ......eeeevmueieeeemmmneeeeemnnas foen o .2 .1.BFE .. . 102.0590 |. ..5,102,950 |. .5,000,000 . 4,998,484 |.. ......5.107 L 11714/2022 .. 11/21/2027 ...
75513E-CT-6 ..... RTX Corp 2 e [ 2AFE L . 102.7600 |... ....10,276,000 |.... .. 10,000,000 |.. 20009,990,857 [oooiiiiiiiiiiinens v (443) [ e 000250750 |l 5.783 ....11/06/2023 ...|....11/08/2026 ...
771196-CF-7 ..... ROCHE HOLDING INC .. 2 e | 1.CFE Ll . 103.7120 |... ...10,371,200 |.... .. 10,000,000 |............ 10,000,000 |-eeevvuuureeeemnnn formmmmreermmmnanns fooveemmmiiieeeeens Joieneeeeeenees [00..5.338 [oeniis 5.338 ....11/06/2023 ...|....11/13/2028 ...
78403D-AH-3 ..... SBA TOWER TRUST e [ LFFE L ...98.3250 |... . 1,000,000 |...woiieeennnnn 971,537 ooviiiiiiiiiiiins feieeeennn 287 oo e [20..3.869 ...l 4.081 ....07/12/2023 ...|....10/15/2049 ...
785592-AS-5 ... SABINE PASS LIQUEFACTION .. N2 e [ 2.AFE L . 100.4320 |... .5,555,000 |.. 15,487 e e 22222252000 . 5.662 ...11/01/2023 ...|....03/15/2027 ...
842587-CV-7 ..... SOUTHERN CO 2 e [ 2B FE L ...96.4660 |... .3,692,000 |.. 216,589 i e 000030250 L 6.031 ....10/19/2023 ...|....07/01/2026 ...
92047W-AG-6 ..... VALVOLINE INC N2 e | 4AFE L ...85.3410 |... 512,046 |.... ... 600,000 |.. 512,047 |.......... 15,788 |............ 3,940 |eeeeiiieeeiies feeeeiee 000080625 4.577 ...01/27/2022 ...|....06/15/2031 ...
929160-AS-8 ..... VULCAN MATERIALS CO ... 2 .2.BFE .. ...98.8450 |. ..7,857,189 |. . 7,949,000 .8,036,437 |.. .. (84,561) |. .3.372 ...11/16/2017 .. 04/01/2025 ...
98956P-AX-0 ..... ZIMMER BIOMET HLDGS INC 2 .2.BFE .. . 103.0250 |. ..5,151,250 |. .5,000,000 . 4,998,032 |.. (219) ). ......5.358 ....11/28/2023 .. 12/01/2028 ...
20250N-BL-8 ... ENBRIDGE INC L. 2.AFE L. 969710 [iieeennnns 2,424,275 |.... .2,500,000 |.. ... 2,499,382 LB | s |10l 2.500 .l 2.523 ...02/15/2022 ... |....02/14/2025 ...
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89114T-ZR-6 ..... TORONTO-DOMINION BANK .evvveeiiiiiniiiieecenieeeees feen e A e L AFFE e 4,995,750 |...99.4060 [.............. 4,970,300 [ouuririennnnn 5,000,000 |.eeevunninnns 4,999,430 |.ooeviiiiiiiiiiinn o AV [CIS T PO RN RN 2.350 |...... 2394 NS oees [ 36,882 [.oviivivnnnns 117,500 |....03/07/2022 ...|....03/08/2024 ...
716973-AC-6 ..... TP PP PP PPPPPPT TN D...... 2 teeeennns LFFE 7,491,000 |...99.9480 |.............. 7,496,100 |...oeeeennnn 7,500,000 |eeeeinneannns 7,491,677 [ o (ST O AP TPUPPPPI FPTTI 4.450 |...... 4477 [MN oo s 38,938 |.eeveinnns 166,875 |....05/16/2023 ... |[....05/19/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 211,509,166 [ XXX 212,395,372 212,483,000 210,785,837 15,788 (56,864) XXX XXX XXX 2,198,284 4,146,662 XXX XXX
12656K-AE-7 ..... |COMM 2020-CX B iivviiiiiiiiiiiii i | ...... | ....... |4 ......... | TA s 10,041,690 |...80.7970 |.............. 7,877,708 [...ccvvnnnnnns 9,750,000 [....ccevunnnns 9,954,568 |...oooiiiiiiiinnns foriiiins (28,237) |.vvveneiiiinnnns fovviiiiiiiiiiiii ovnnnn 2.446 |...... 2.7 JMON Loovw s JER:TC 238,485 |....10/23/2020 ... |....11/10/2046 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 10,041,690 | XXX 7,877,708 9,750,000 9,954,568 (28,237) XXX XXX XXX 19,874 238,485 XXX XXX
00217F-AD-7 ..... ARIFL 2021-A B ... N .. 1.AFE ..|... 941410 | 2,588,878 |.... . . e 2,TA9,T49 s e 207 e e e 10130 ) 1.141 |NON ..... . 31,075 |....05/17/2021 ...|....03/15/2030 ...
00217Q-AB-7 ..... ARIFL 2022-A A2 .. 1AFE L) ...99.0880 |......ovnnnnns 1,948,499 |.... .1,966,432 |.. n 1,966,318 [ v 146 [ e 00000030120 | 3.159 [MON ..... . . 61,353 |....04/07/2022 ...|....01/15/2031 ...
05592X-AD-2 ... BMWOT 2023-A A3 .. 1.A FE . . 101.0400 |... ....18,187,200 |.... .. 18,000,000 |.. LA7,997 411 [ e 801 [ e e 50470 ) 5.541 [MON ..... .... 16,410 |[... .. 429,395 |....07/11/2023 ...|....02/25/2028 ...
14318X-AB-1 ..... CARMX 2023-4 A2A . 1.AFE. . 100.7840 |.....covnnnnn. 7,508,408 |.... ... 7,450,000 .. R 1o [ R RN £-ic) N AR R RN o 1< 1 I AN 6.154 [MON ..... 0 20,132 |... 11,719 |....10/12/2023 ... |....12/15/2026 ...
233868-AC-2 ..... DTRT 2023-1 A3 ... 1.A FE . . 101.4050 |... ....10,140,500 |.... .. 10,000,000 |.. 009,999,810 [oeeeieeiiiiiieee Jeeeeenneeeee e (B7) [ oo 2222252900 .. 5.974 [MON ..... e 26,222 |... .. 127,833 |....09/20/2023 ... |....03/15/2027 ...
25265L-AE-0 ..... DNFRA 2021-1A C .. 3.CFE . ...86.4770 |....oovnnnnnns 3,459,080 |.... .... 3,459,080 |......... 368,230 |......ceou (5,750) [ouunrvvriiinnnnns foovvvinnniiniiinnn Jennnn 3,475 | 3.337 [MON oooe oeviiniiiieens 4,247 |... .. 139,000 |....06/10/2021 ... |....04/15/2049 ...
31680E-AB-7 ..... FITAT 2023-1 A2A ... 1.A FE . . 100.1630 |..ccevvnnnnnns 5,008,150 |.... e 4,999,905 [oniiiiiiiiieeee e 14 e e [-222225.800 |- 5.873 [MON ..... ... 12,889 |[... ... 90,222 |....08/15/2023 ...|....11/16/2026 ...
345295-AB-5 ... FORDO 2022-D A2A .... 1.AFE. ...99.9280 |.......ounnnns 2,067,211 |.... 202,058,651 [oiiiiiiiiinens v 98 e e 00022052370 |l 5.438 [MON ... |oeveeeenninnnns 4,913 |... .. 110,562 |....11/17/2022 ...|....08/15/2025 ...
362650-AB-2 ..... GMCAR 2022-4 A2A . 1.A FE . ...99.6880 |...ccevnnnnnns 6,334,908 |.... 8,854,578 oo e 307 e e [enn40600 .. 4.652 ... 12,180 |... ....10/04/2022 ...|....11/17/2025 ...
39154T-BV-9 . GALC 2022-1 A2 ... 1.AFE. ...99.5950 |. ..8,789,850 |. .8,825,495 |.. . 4.973 . 19,299 ....10/04/2022 ..
41285Y-AB-1 ..... HDMOT 2023-B A2 .. 1.A FE . . 16,998,395 |. 100.4230 |. 17,071,910 |. 17,000,000 16,998,681 |.. .6.003 . 44,729 ....09/20/2023 ..
438123-AB-7 ..... HAROT 2023-4 A2 1AFE .. 9,999,227 |. 100.6300 |. .10,063,000 |. 10,000,000 .9,999,243 |.. ... 5.941 . 16,306 ....11/01/2023 .. .
47787C-AB-9 ..... JDOT 2023-C A2 ... - TAFE L. 4,999,665 |. 100.39%40 [.......ccvnn 5,019,700 |.... ....5,000,000 |.. e 4,999,597 o e (68) [ e 2222 5.760 | 5.826 .... 12,800 |... ...09/12/2023 ...|....08/17/2026 ...
58769F-AB-1 ..... MBART 2023-2 A2 .. 1.AFE ..|... . 17,999,194 |. 100.7620 |... ....18,137,160 |.... .. 18,000,000 |.. 17,999,228 [ v 30 e s [000225.920 |l 5.998 ... 47,360 |... ....10/19/2023 ...|....11/16/2026 ...
732916-AB-7 ..... PFAST 2023-2A A2A ....ieeieeieee e feen e 1AFE ... ...9,999,693 |. 100.5330 |... ....10,053,300 |.... .. 10,000,000 |.. e 9,999,625 |oiieieiiiiiieeee feeeeenneeeee e (68) [ e 222225880 | 5.945 ... 14,700 |... ....11/01/2023 ...|....11/23/2026 ...
80286P-AB-7 ..... SDART 2023-5 A2 1AFE L) . 100.3700 |... ....13,048,100 |.... 13,000,000 |.. ...12,999,568 |....oooeiviiiiiins oeviinnnennnn (306) [ o el 62310 | 6.384 ... 36,458 |... ....10/11/2023 ...|....07/15/2027 ...
802927-AC-7 ..... SDART 2023-4 A2 1AFE ... . 100.2690 |....ccevnnnnn. 4,730,406 |.... 4,717,715 |.. B TAT,855 [ e (B) [ e 202262180 | 6.262 ... 12,958 |... . ....08/15/2023 ...|....02/16/2027 ...
89239F-AB-8 ..... TAOT 2023-D A2A .. 1AFE L) . 100.6130 |...ccevvnnnnns 7,042,910 |.... 06,999,798 [ v (97) [ s 40022252800 . 5.862 ... 18,044 |... ... 34,961 |....11/07/2023 ...|....11/16/2026 ...
92348K-BV-4 ..... VZMT 2023-4 C 1.EFE ..|.. . 100.9620 |.............. 5,048,100 |.... 5,011,086 |.eeeeeenniieeee foeeeenn 11,484 | e [0n2250650 |l 6.181 |MON ... |oeeeieeeinnnnns 8,632 |... .. 133,404 |....06/27/2023 ...|....06/20/2029 ...
92867W-AD-0 ..... VALET 2023-1 A3 .. 1AFE L) . 100.5330 |.....covnnnnns 7,539,975 |.... .. e TA98AT2 o 322 e s 0002205.020 .l 5.083 [MON ..... ... 11,504 |... .. 195,572 |....06/06/2023 ... |....06/20/2028 ...
963286-BG-1 ..... WFLF 2023-2A A ... v | eevevnnnns | LAFE Ll . 101.2070 |... ...10,120,700 |.... .. 10,000,000 |.. ....9,993,785 e (4,919) | oo |e..6.460 ... 6.581 [MON ..... .. 23,329 |... ... 96,900 |....10/19/2023 ...|....08/18/2038 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 173,642,239 [ XXX 173,897,945 173,623, 169 178,077,131 368,230 2,328 XXX XXX XXX 367,220 3,042,677 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 395,193,005 [ XXX 394,171,025 395,856, 169 393,817,536 384,018 (82,773) XXX XXX XXX 2,585,378 7,427,824 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 1,108,168,471 | XXX 1,098,462,375 1,110,783,000 1,107,389,615 15,788 (4,707) XXX XXX XXX 9,237,469 24,536,287 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 10,041,690 | XXX 7,877,708 9,750,000 9,954,568 (28,237) XXX XXX XXX 19,874 238,485 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 173,642,239 | XXX 173,897,945 173,623,169 173,077,131 368,230 2,328 XXX XXX XXX 367,220 3,042,677 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 1,201,852,400 | XXX 1,280,238,028 1,294,156, 169 1,290,421,314 384,018 (30,616) XXX XXX XXX 9,624,563 27,817,449 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1ALS 1,071,165,311 1B
2A..8 .59,814,967 2B ..§ ..
BA LS 3B

AA LS e 512,047 4B
5A...$

6...$

R 4,998,484 1C..
82,931,779 2C..
w8 3C..

P P P PP

............. 10,000,000 1D ..$ ..o 1E$..5,011,086 1F ..$............16,011,509 1G..$..............5,000,000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT INSURANCE COMPANY

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

NONE

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

NONE
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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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
912820-GP-0 ......... US TREASURY NOTES ~ 4.000% 02/29/28 ... R I veer)|....03/10/2023 ... [Wells Fargo Bank .. ... 30,058,594 |.. ... 30,000,000 |.. .. 42,391
91282C-GT-2 ......... US TREASURY NOTES ~ 3.625% 03/31/28 ... ....04/21/2023 ... |MarketAxess ... 25,252,621 |.. ...25,000,000 |..
912820-GU-9 ......... US TREASURY NOTES ~ 3.875% 03/31/25 ... ....04/21/2023 ... |Barclays Capital ... 4,973,633 |.. .... 5,000,000 |..
91282C-GX-3 ......... US TREASURY NOTES ~ 3.875% 04/30/25 ... ...04/28/2023 ... |Goldman Sachs ... .... 9,964,844 |.. ...10,000,000 |..
912820-GX-3 ......... US TREASURY NOTES ~ 3.875% 04/30/25 ... ...12/21/2023 ... |Progressive Casualty Insurance . .... 9,898,800 |.. ...10,000,000 |..
91282C-GZ-8 . ..|US TREASURY NOTES ~ 3.500% 04/30/30 05/19/2023 ... |Various .. 14,868,413 15,000,000
91282C-HA-2 . ..[US TREASURY NOTES ~ 3.500% 04/30/28 05/24/2023 ... |Various 14,821,289 15,000,000
91282C-HB-0 . .|US TREASURY NOTES ~ 3.625% 05/15/26 . 05/23/2023 ... |Various .. 14,871,206 15,000,000

91282C-HC-8 ......... US TREASURY NOTES ~ 3.375% 05/15/33 ...
91282C-HF-1 ......... US TREASURY NOTES ~ 8.750% 06/31/30 ...
912826-HK-0 ......... US TREASURY NOTES ~ 4.000% 06/30/28 ...
912826-H0-7 ......... US TREASURY NOTES ~ 4.125% 07/31/28 ...
912820-HX-2 ......... US TREASURY NOTES ~ 4.375% 08/31/28 ...

....07/11/2023 ... |Bank of America Corp ..
veer|-...06/06/2023 ... [Barclays Capital ..
< [-...07/18/2023 ... |Various
.|-...07/31/2023 ... |Various
+[+..09/22/2023 ... |Citadel Securities Inst LLC
...10/10/2023 ... [Citadel Securities Inst LLC ..

..... 4,752,539 |..
.... 4,985,156 |..
... 29,764,453 |..
... 14,966,406 |..
... 19,839,844 |..
.. 24,930,664 |..

....5,000,000 |..
....5,000,000 [..
...30,000,000 |..
... 15,000,000 [..
...20,000,000 |..

91282C-HZ-7 ......... US TREASURY NOTES ~ 4.625% 09/30/30 ... K . ...25,000,000 [..
91282C-JA-0 ......... US TREASURY NOTES ~ 4.625% 09/30/28 ... ....10/10/2023 ... [Bank of America Corp ...25,006,836 |.. ...25,000,000 |..
91282C-JF-9 ......... US TREASURY NOTES ~ 4.875% 10/31/28 ... ...11/27/2023 ... [Citadel Securities Inst LLC .. ..10,196,484 |.. ...10,000,000 [..
91282C-JG-7 . .|US TREASURY NOTES ~ 4.875% 10/31/30 11/21/2023 ... Vel ls Fargo Bank .. 20,428,125 20,000,000

.| US TREASURY NOTES ~ 4.375% 11/30/30

€13

91282C-JM-4 . 11/30/2023 ... | Vel s Fargo Bank .5,003,906 5,000,000
912820-JN-2 ......... |US TREASURY NOTES  4.375% 11/30/28 ... ... 12/12/2023 ... | Various ... 40,225,195 |.. ...40,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 324,809,008 325,000,000
023608-AP-7 .........| AVEREN CORPORATION  5.700% 12/01/26 .. ...11/15/2023 ... |Barclays Capital .... 5,992,260 |.. ....6,000,000 |..
031162-DM-9 .........| AVGEN INC  5.250% 03/02/25 ..... 02/15/2023 ... |Bank of America Corp 14,990,100 15,000,000
05592X-AD-2 . .| BIWOT 2023-A A3 5.470% 02/25/28 07/11/2023 ... [ Toronto Dominion .. 17,996,810 18,000,000

097023-DG-7 ......... BOEING CO  2.196% 02/04/26

...07/11/2023 ... |Morgan Stanley ....

X .... 3,310,435 |..
...02/13/2023 ... |Bank of America Corp ..

.... 3,601,000 [..

126650-D8-6 ......... CVS HEALTH CORP  5.000% 02/20/26 ... K .... 9,966,000 [.. ...10,000,000 |..
134429-BG-3 ......... CAMPBELL SOUP CO  4.150% 03/15/28 .. .|-.-.07/31/2023 ... |Deutsche Bank .... 4,810,050 |.. ....5,000,000 [..
14318X-AB-1 ......... CARMX 2023-4 A2A  6.080% 12/15/26 .... < |----10712/2023 ... |Royal Bank of Canada .............cccuuiiiimiiiiiiiiiiiiiiiii e o [ 7,449,495 |.. .... 7,450,000 [..
14448C-AT-1 ......... CARRIER GLOBAL CORP  5.800% 11/30/25 . .|-...11/15/2023 ... | JP Morgan Securities Inc ... .... 6,997,620 [.. .... 7,000,000 [..
15189X-AQ-1 ......... CENTERPOINT ENER HOUSTON ~ 2.400% 09/01/26 -|-...12/15/2023 ... | Various ... 2,543,487 |.. .... 2,725,000 [..
161175-Ci-4 ......... CCO SAFARI Il LLC  6.150% 11/10/26 ....11/07/2023 ... Morgan Stanley . .... 6,993,770 [.. .... 7,000,000 [..
21036P-BK-3 .........| CONSTELLATION BRANDS INC ~ 4.350% 05/09/27 ... ...10/17/2023 ... | Var ious .... 2,930,006 |.. .... 3,082,000 [..
233853-AS-9 ......... | DAIMLER TRUCKS FINAN NA  5.600% 08/08/25 . 08/02/2023 ... | JP Morgan Securities Inc . 4,998,050 .5,000,000
233868-AC-2 . ..|DTRT 2023-1 A3~ 5.900% 03/15/27 . 09/20/2023 ... |Bank of America Corp .. . 9,999,847 10,000,000
30040-AR-9 . .. | EVERSOURCE ENERGY ~ 4.600% 07/01/27 07/07/2023 ... |Mitsubishi Securities . . 3,250,404 . 3,359,000
300401-AW-8 . ..|EVERSOURCE ENERGY ~ 5.950% 02/01/29 11/08/2023 ... [ JP Morgan Securities Inc ..4,994,350 .5,000,000
31680E-AB-7 . ..|FITAT 2023-1 A2A  5.800% 11/16/26 . 08/15/2023 ... | JP Morgan Securities Inc ..4,999,892 .5,000,000
34964C-AH-9 ......... | FORTUNE BRANDS INNOVATIONS INC ~ 5.875% 06/01/33 . ....06/06/2023 ... JP Morgan Securities Inc ... ... 4,991,950 |.. ....5,000,000 |..
361841-AL-3 ......... GLP CAPITAL LP / FIN Il 5.300% 01/15/29 .... .|----10/05/2023 ... |Barclays Capital .... .... 2,311,200 |.. ... 2,500,000 [..
36267V-AD-5 ......... GE HEALTHCARE HLDG LLC ~ 5.600% 11/15/25 ...06/07/2023 ... [Tax Free Exchange .. 14,971,663 |.. .. 15,000,000 |..

...00/20/2023 ... JP Morgan Securities Inc ... ..16,998,39% |.. ... 17,000,000 |..

41285Y-AB-1 ......... HOMOT 2023-B A2 5.920% 12/15/26 ... .| .

438123-AB-7 ......... HAROT 2023-4 A2 5.870% 06/22/26 ... o+ 1170172023 ... | JP Morgan Securities INC ........cccuiiiiiiiiiiiiiiiiii e [oe e [ 9,999,227 |.. ...10,000,000 |..
47787C-AB-9 JDOT 2023-C A2 5.760% 08/17/26 ...09/12/2023 ... [Royal Bank of Canada .. ... 4,999,665 |.. ....5,000,000 [..
526107-AG-2 . ..|LENNOX INTERNATIONAL INC ~ 5.500% 09/15/28 09/07/2023 ... |Wells Fargo Bank .. . 4,994,800 .5,000,000
55336V-AG-5 . ..|MPLX LP 4.875% 12/01/24 08/24/2023 ... |MarketAxess .. . 4,007,657 . 4,067,000
55336V-AJ-9 . .|MPLX LP 4.875% 06/01/25 .. 10/11/2023 ... [Goldman Sachs ... . 1,295,105 . 1,320,000

55903V-BA-0 . ..| WARNERMEDIA HOLDINGS INC ~ 3.755% 03/15/27
573874-AP-9 . .. |MARVELL TECHNOLOGY INC ~ 5.750% 02/15/29
58769F-AB-1 ......... MBART 2023-2 A2 5.920% 11/16/26

04/28/2023 ... |Tax Free Exchange
1073172023 ... |Mizuho Securities ...

....10/19/2023 ... |Bank of America Corp ..
...11/13/2023 ... |Barclays Capital

.5,000,000
. 4,868,700
... 17,999,194 |..
... 2,375,900 |..

.5,000,000
.5,000,000
... 18,000,000 [..

62954H-BE-7 ......... NXP BV/NXP FDG/NXP USA  4.400% 06/01/27 .. K ... 2,500,000 [..
732916-AB-7 ......... PFAST 2023-2A A2A  5.880% 11/23/26 oo |2 1170172023 ... [Bank of AMErica COTP .eeeeureiieeiiiiiiiie et sineee e [oee e e e e e ennees [eeee e e 9,999,693 |.. ...10,000,000 |..
75513E-CT-6 ......... RTX Corp  5.750% 11/08/26 - |....11/06/2023 ... [Citigroup .... 9,991,000 [.. ...10,000,000 |..
TT1196-CF-7 ......... ROCHE HOLDING INC ~ 5.338% 11/13/28 . .|-...11/06/2023 ... |Deutsche Bank ...10,000,000 |.. ...10,000,000 |..
78403D-AH-3 ......... SBA TOWER TRUST ~ 3.869% 10/15/49 -|--..07/12/2023 ... | Guggenheim Securities LLC .. .. .... 1,000,000 [..
785592-AS-5 ......... SABINE PASS LIQUEFACTION  5.000% 03/15/27 ...11/01/2023 ... MarketAxess ... 5,432,416 |.. ... 5,565,000 [..

80286P-AB-7 ......... SDART 2023-5 A2 6.310% 07/15/27 1oiivvviiieiiiiiiiiiiiiiiiiiie sttt - wee ... 1071172023 ... [Wells Fargo BANK ........ccooueeiiiiisiisiiiiiiiiiiiiiiiiiiiiii ittt ettt et e sttt e e essi e e e essiie e e s essineeeees |eeeiiie e e e e e iieeees |eeeiiie e 12,999,874 |..oovvvieiiiiinns 13,000,000
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802927-AC-7 ......... SDART 2023-4 A2 6.180% 02/16/27 ... ....08/15/2023 ... [SoCiete GENErale .........ceuiiiiiiiriiiiiiiiiiiin et rr e s ernens |errne e rrr e rrrn e eees o 4,717,659 |... .. 4,717,715
842587-CV-7 ......... SOUTHERN CO  3.250% 07/01/26 ... 10/19/2023 ... [DEULSCHE BANK ..eereeieeeeeieeie e e e e et e e e e ee e e e e e e nee e e e e ennne e e e e e ennn e e e e nnnna e e eeennnnaeeeennnnnaaeeeens |rennnnneeeeennnnneeeennnnanaeeeens |orrieeeeeeenn e 3,440,390 |... ... 3,692,000
89239F-AB-8 ......... TAOT 2023-D A2A  5.800% 11/16/26 ... ... 11/707/2023 ... | JP Morgan Securities INC ........oiiiiiiiiiiiiiiiiiii e ersnaa e |rrninneerren e nees o 6,999,894 |... ... 7,000,000
92348K-BV-4 . .. |VZMT 2023-4 C 5.650% 06/20/29 ... ..06/27/2023 ... [Bank of America Corp .... .. 4,999,602 5,000,000 ..
92867W-AD-0 . .| VALET 2023-1 A3 5.020% 06/20/28 06/06/2023 ... |Bank of America Corp 7,498,151 7,500,000 |..
96328G-BG-1 .........|WFLF 2023-2A A 6.460% 08/18/38 .... 10/19/2023 ... |Mizuho Securities . 9,998,704 10,000,000 |..
98956P-AX-0 .........[ZIMMER BIOMET HLDGS INC ~ 5.350% 12/01/28 ..11/28/2023 ... [Barclays Capital ..... .. 4,998,250 5,000,000 ..
716973-AC-6 PFE  4.450% 05/19/28 D.. ....05/16/2023 ... [Bank Of AMETiC@ COTP ..iieerruuussseernnnnnaseennnnnaseennnnnnsaseennnnnssaennnnnnsssaennnnnnssesnnnnnnsssernnnnnsseerns |oennnnssserennnnnseeeennnnnneserens |onnnseeeeennnnnnseeees 7,491,000 |... ... 7,500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 306,573,915 308,568,715 577,657
2509999997. Total - Bonds - Part 3 631,382,923 633,568,715 1,113,744
2509999998. Total - Bonds - Part 5 79,633,647 80,282,285 148,758
2509999999. Total - Bonds 711,016,570 713,851,000 1,262,502
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 711,016,570 XXX 1,262,502
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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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-VS-6 .. |US TREASURY NOTES ~ 2.500% 08/15/23 ..08/15/2023 . [Maturity ...3,285,000 |........... 3,285,000 |......... 3,491,313 |.......... 3,303,627 |.. (18,627)|... BB N O N ..08/15/2023 .
91282C-EA-5 .. |US TREASURY NOTES ~ 1.500% 02/29/24 . ..11/20/2023 . [Morgan Stanley . ..19,807,813 20,000,000 |.. 19,949,609 |.. 19,969,907 ..23,268 .19,993,176 |. (185,363)|. . (185,363) ..02/209/2024 .
91282C-EX-5 .. |US TREASURY NOTES ~ 3.000% 06/30/24 . ..12/08/2023 . [Wells Fargo Bank . ..34,563,867 35,000,000 |.. 34,886,523 |.. 34,912,455 ..54,257 .34,966,712 |. (402,845)|. . (402,845) ..06/30/2024 .
91282C-FK-2 .. |US TREASURY NOTES ~ 3.500% 09/15/25 . ..03/10/2023 . [Wells Fargo Bank . .. 19,537,500 20,000,000 |.. 19,596,094 |.. 19,626,401 ..26,508 .19,652,904 |. (115,404)|. . (115,404) ..09/15/2025 .
91282C-FN-6 .. |US TREASURY NOTES  4.250% 09/30/24 .........|....... ..03/10/2023 .| Wells Fargo Bank ........|occeeeerireiiinnnns fovnnnns 49,535,156 |......... 50,000,000 |........ 49,934,375 |........ 49,938,288 |.. ) s .......49,046 468 |.... e (411,312) (411,312) ... ..09/30/2024 .
91282C-FQ-9 ...|US TREASURY NOTES  4.375% 10/31/24 .........[....... ..03/10/2023 . |Morgan Stanley .......coo]ooeeeeeeeennnenninnns |oeeeeens 9,931,641 ......... 10,000,000 |......... 9,094,141 |.......... 9,993,912 [c.uuuuviiiiiiiiiinn |oeeeiiiiins 254 [ | 254 | o 9,994,166 |.....oeveenennnnn |oeeeenenns (62,525)].......... (62,525) ..10/31/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 136,660,977 138,285,000 137,852,055 137,744,590 93,835 93,835 137,838,426 (1,177.449)]  (1,177,449) 2,914,350 XXX
Redempt ion
57587A-BA-5 .. | MASSACHUSETTS ST HSG  4.000% 12/01/44 .....]....... ‘..04/18/2023 .|100.0%00 ................................................... 200,000 |..evvvnnnnnns 200,000 fo..uunnenens 217,300 [..ovveeeenn 200,000 fouvvvvnvrnnnninnnns fooeeeeeeiiiiieiees fevvviiiiiieiiiiies fo e o, 200,000 Jooeeeeeeeeeeeees foviiiiiiiiiiiiiies e e, 3,044 |..12/01/2044 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 200,000 200,000 217,300 200,000 200,000 3,044 XXX
00217Q-AB-7 .. | ARIFL 2022-A A2 3.120% 01/15/31 ... ..12/15/2023 . [Paydown ... .. 3,033,568 |........... 3,033,568 3,033,537 |......... 3,033,166 |.. .. 50,991 [..01/15/2031 .
23291Y-AB-1 .. | DLLAA 2021-1A A2 0.360% 05/17/24 .. ..03/17/2023 . [Paydown . ..1,507,712 .. . 1,597,594 |.. ..05/17/2024 .
320517-AC-9 .. |FIRST HORIZON CORP  3.550% 05/26/23 ... ..05/26/2023 . [Maturity ... .5,000,000 |.. . 4,998,300 .. ..05/26/2023 .
33616C-H0-6 .. |FIRST REPUBLIC BANK/CA  1.912% 02/12/24 .. |.......|.. 02/12/2023 . [Cal | 100.0000 ... |oeeeeeeeeeeenennnnnns fernennnn. 3,145,000 |..oenennnn 3,145,000 |......... 3,152,500 ..02/12/2024 .
345295-AB-5 ...|FORDO 2022-D A2A  5.370% 08/15/25 . ..12/15/2023 . [Paydown .........cevvvveeens]oeninninninnninnnnnns Joeennn. 2,941,306 | 2,941,306 |......... 2,941,104 ..08/15/2025 .
362650-AB-2 .. | GMCAR 2022-4 A2A  4.600% 11/17/25 . . .. 12/16/2023 . [Paydown .........coevvveeeis]oriinnnininiininnnns Joeennn 7,145,266 |.......eee. 7,145,266 |......... 7,144,622 ..11/17/2025 .
36267V-AC-7 .. | GE HEALTHCARE HLDG LLC  5.600% 11/15/25 ....... ..06/07/2023 .| Tax Free Exchange .......|occcceevrrvvivnnnnnns fonnn... 14,971,663 |......... 15,000,000 |........ 14,966,850 |........ 14,966,973 |....ccceeeiiiiiiiss fovvennnennnn 4,690 [ | 4,690 [ | 14,971,663 | [ ..11/15/2025 .
GRAPHIC PACKAGING INTERN ~ 3.750% 02/01/30
38BB9A-AD-9 .. | eeeeeeeieeie s [ .04/26/2023 .| Wells Fargo Bank . .700,000 |.. .680,750 |.. ..683,397 |. . (62,147)]. ..02/01/2030 .
30154T-BV-9 .. | GALC 2022-1 A2 4.920% 05/15/25 .. ..12/15/2023 . [Paydown ............. ..4,685,406 |.. . 4,685,258 |.. ..4,685,406 |. ..05/15/2025 .
55903V-AG-8 .. | WARNERMEDIA HOLDINGS INC ~ 3.755% 03/15/27 |....... ..04/28/2023 .| Tax Free Exchange ... .... 5,000,000 |......... 5,000,000 . U P ..03/15/2027 .
810186-Ali-6 .. | SCOTTS MIRACLE GRO  4.375% 02/01/32 ....... . ..09/14/2023 . [Various ........ccooeeeeees |ooveeeeienniinnnnnnns Joeeen... 3,363,985 ... 4,250,000 |......... 4,276,275 1,068,911 |.... , [ 1,067,090 |... ... (906,330)]........ (906,330)]... ..02/01/2032 .
701370i-AL-2 .. | PARKLAND CORP/CANADA  4.625% 05/01/30 ..... A ..10/12/2023 . |Various .... ...2,988,410)........... 3,500,000]......... 3,380,100 ... 494,592 |.... . 504,444 |... ... (412,282)........ (412,282)]... . ..05/01/2030 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 54 493,566 55,998,258 55,856,890 54 208,211 1,651,243 14,872 1,666,115 55 874,325 (1,380,759) (1,380,759) 1 641,431 XXX
2509999997. Total - Bonds - Part 4 191,354,543 194,483,258 193,926,245 192,152,801 1,651,243 108,707 1,759,950 193,912,751 (2,558,208) (2,558,208), 4,558,825 XXX
2509999998. Total - Bonds - Part 5 79,328,769 80,282,285 79,633,647 33,109 33,109 79,666, 759 (337,990) (337,990) 818,856 XXX
2509999999. Total - Bonds 270,683,312 274,765,543 273,559,892 192,152,801 1,651,243 141,816 1,793,069 273,579,510 (2,896, 198) (2,896,198), 5,377,681 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 270,683,312 XXX 273,559,892 192,152,801 1,651,243 141,816 1,793,069 273,579,510 (2,89, 198) (2,896,198)| 5,377,681 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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
CUSIP 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-HH-7 ...[US TREASURY NOTES ~ 4.125% 06/15/26 ... |....... ..07/10/2023 .|Various .. |-.09/20/2023 .|Barclays Capital ......... 40,000,000 |...... 39,522,070 |...... 39,237,500 |........ 39,551,824 (314,324)f..........441,803 |...
91282C-HL-8 .. [US TREASURY NOTES  4.625% 06/30/25 ... 07/11/2023 .|Barclays Capital . ..11/07/2023 .|Wells Fargo Bank ... .10,000,000 |....... 9,950,781 |. 9,958,122 |... .(24,919)|. ..164,640 |...
91282C-HM-6 .. [US TREASURY NOTES ~ 4.500% 07/15/26 ... ..07/19/2023 .| Goldman Sachs .. ..11/21/2023 .| Vel ls Fargo Bank .10,000,000 |...... 10,043,359 |. .10,038,229 |... .(78,854)|. 158,967 |...
91282C-JC-6 ...[US TREASURY NOTES  4.625% 10/15/26 ... |....... ..10/23/2023 .|Barclays Capital .... ..11/02/2023 .| Goldman Sachs ............. 20,000,000 |...... 19,835,156 |......19,916,406 |........ 19,836,299 [....ovvveenennnnnne fooveene . L143 |onnniiiiiiiiiiiiees foeeeeeen M3 | s ol 80,107 80,107 ...48,019 |...
0109999999. Subtotal - Bonds - U.S. Governments 80,000,000 79,351,366 79,046,484 79,384,474 (337,990) 813,429
802927-AC-7 .. |SDART 2023-4 A2 6.180% 02/16/27 ..... | ......... 08/15/2023 .|Societe Generale ... 282,285 |.......... 282,281 |.......... 282,285 |... 282,285 ....5,427 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 282,285 282,281 282,285 282,285 3 3 5,427
2509999998. Total - Bonds 80,282,285 79,633,647 79,328,769 79,666, 759 33,109 33,109 (337,990) (337,990) 818,856 148,758

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

79,328,769

79,666,759

33,109 33,109

(337,990)

)

818,856

148,758




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 ittt NEW YORK, NY 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 2023 OF THE PROGRESSIVE SELECT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

TREASURY BILL

12/22/2023

............................ 5.180

01/04/2024

............................... 2,299,006

1,985

0019999999

. Subtotal - Bonds - U.S. Governments - Issuer Obligations

2,299,006

1,985

0109999999.

Total - U.S. Government Bonds

2,299,006

1,985

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

2,299,006

1,985

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

2,299,006

2,299,006




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE SELECT 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 [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e
2. Alaska
3. Arizona
4. Arkansas ...,
5. California ......ccccevveiviiiiiiienn,
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ..............
11.  Georgia CGA | e [ [ e [
12, Hawaii .ccccoooveiiiiiiiiiiiccicees HIE o] e [ [ e o
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccccceevvevneee.. NC [
35. North Dakota .
36.  OhIO .o OH [ B...... Insur underwriting collateral
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 930,043 832,536

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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