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Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

Percentage

2

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term inVeStMENts............cccocevervcveeeeeeereseee e
. Other INVESEA @SSELS........cuiviieicie et aes

. TOtAl INVESIEA @SSELS.........cveieieciciec ettt

Bonds:
1.1 ULS. Ar@aSUMY SECUMHES. ... .veveerereireirsieie ettt srns
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies

1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations.............ccevevieereeiesennenn.

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations..............cccvviueriieeiieeee e

1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........cccoorirrreimneneneere s
1.512 Issued or guaranteed by FNMA and FHLMC.........cccocovivriniinineneeienenisens
1513 Al ONE ..ottt
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccooovvivivieieinenns

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521

1523 AlLONET ..ottt

Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)...........
2.2 Unaffiliated non-U.S. securities (including Canada)............ocoveeereeeeereerrereeneeneenseseersennenes
2.3 Afiliated SECUMHIES. ... ..cuuivererriierci e

Equity interests:

3.1 Investments in MULUAI FUNAS...........oveivrririner s nes
3.2 Preferred stocks:
3.21 Affiliated.....
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated.....oeveeeeeeeereeceeee e

3.32 Unaffiliated
Other equity securities:

341 AFIITE. ...
342 UNAffiliatd.......coeveieieciieiic s
Other equity interests including tangible personal property under lease:

351 AFfIIATEA. ...
3.52 UNAFfiliAEA. . ... oottt s

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential ProPEItES. .........cveveveievereeiiee e ssaenees
4.4 Multifamily residential properties.
4.5 COMMETCIAl I0BNS.......couiereiiriiriseieieesetse ettt
4.6 Mezzanine real €State I08NS..........ccvvreiiniireieieere e

Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiriririrreireneeie st sssennes

5.2 Property held for production of income (including $ ..0 of property
acquired in satisfaction of debt)......

5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt)............

CONTACEIOBNS.......covevereictci ettt bbbttt
DBIIVALIVES. ......veectiiicie ettt bbbttt naen
RECEIVADIES fOr SECUMHES. .....cvvucverieiicieisie s en

Securities lending (Line 10, Asset Page reinvested collateral)............ccccovveveviveieierieeiieicnnns

...... 51,760,347

........ 9,780,863
........ 2,158,256

.40
...0.9
...0.0

...... 51,760,347

........ 9,780,863
........ 2,158,256

...... 51,760,347

........ 9,780,863
........ 2,158,256

.40
...0.9
...0.0

....242,538,638

....242,538,638

....242,538,638
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Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiucicieiieiesise ettt bbb bbb bbb bbb st s bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)........c.c.cuirieiireeies ettt ss st

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cccuirivereieeeceeeee e ssenans

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt b bbbt bbbt naa

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........ciuieieieieeseeette ettt bbb bbb s bbb bbb b st s b st a bbb st ees
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccovvunennd NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........oieeeiieieriiceisesieees st

6.2 Totals, Part 3, COIUMN 13........ooiiiieeiete ettt bbbt bbb benn s
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 2.ttt bbbt

7.2 Totals, Part 3, COIUMN 10, ... eeesssesssesieses sttt
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COMUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......ouiveeeciteee ettt sttt bbb s bbbt e st s s b snann
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-516-T-8).......c.cocurrrrrerrurenrinrieissiessse s ssess st s st essssssessesssssssssessssssssessesssnens
10.  Deduct total NONAAMITIEA @MOUNTS........c..iuiiiicriricriieeeiseieieese et sse s ess sttt

11. Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YBAT.........cvevcuieeeeicese ettt s naas
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........oueiiuercrereieeeseise ettt sss sttt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccoeiriinirriinieeise st
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF QISCOUNL.......oooeeereresceeaeeseei et s s8££ R8RSR
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......eieeceeceee ettt sttt sttt s b s s snes

5.2 Totals, Part 3, ColumN 8........c.ccorveieicreee e B ‘ ORER R
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoererevirierennnns N.NE .................................................................................
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c.ieiiiiiieieeiisese ettt b s bbb s e bbbttt
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccvuiiiiviiiieieersce bbbt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......cooiieeiceiereiceeisesi st

9.2 Totals, Part 3, COIUMN 13.......ooiiiieiectetc ettt bbb bbbt bbb bbb benn s
10. Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN ...ttt bbb

10.2 Totals, Part 3, COIUMN 0.t bbb
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccurirrrriernirerinisiesiseesesssssssesesssnnens
12, TOtAl VAUGHON GIIOWANCE.........oouviueiriceireriseeese st s8R SRR
13, SUDLOLAI (LINE 11 PIUS LINE 12)...u.vuieieeieeicteiie ettt ettt sttt sttt s bttt s s st e et b st b s s bbb s e s s bbbt s s s bbb s e s e s st st s bt n e
14, Deduct total NONAAMITIEA @MOUNTS........c..iviiiiiriciicririseeieieee s s ss bbbttt
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).........oiuiuriiriieeiireire ettt sttt st
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Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI........c.cciiiiciiiriei ettt bbb bbb b s bbb bbbt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cueuerieeiceeeeeeeeee ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccvvimrnririninrirensne s sssessenens

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ouiveiiriieieicteie ettt st bbbt bbb bbbt
3.2 Totals, Part 3, COUMN 12.........oiieiiiieieie ettt b bbb bbb bbbt

4. ACCIUAN OF QISCOUNL.......oveiivitet ittt ettt s btk s et s a4 284 R bR s b bR st e R bR d s s bR d s bbb n s bt n st en e

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........covierirreersrreesssseesessssessessesees N 0 IR R,
5.2 Totals, Part 3, ColUMN 9.......covvrerrrriernrressrerseseesssssssesessenesees s - B i

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19..........c.cviiiiieecieicieetee ettt sttt bt s e st b st ses s b s s e et s s s
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccueiiuiieiciciis sttt sttt bbb a e bbb st bbb

Deduct amortization of premium and AEPIECIALION. ..........c..cucueiuieeee ettt bbbt b bbb bbbt bbb bbbt

© ®© N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t bbb

10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........oviiieeieisctete ettt bbb bbbt b st seenaen
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb et bbb b s eaen

11.  Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+6-7-8+9-10)........curruriuriurieieeireieeinei sttt et s st

12. Deduct total NONAAMIIEA MOUNLS........c.ciiiieieicietie ettt bbb s bbb s s b8ttt bbb b s bbbt bbb s bbb n st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.ciuiuiiiiiiieieiiesissis sttt bbb bbbt nen

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vu it sssssssessssess e sesssssssses st sss s ss s s ses sttt n s sen e s s s st st ssentes

Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........cuiuiueieieneire ettt et s s AR bbbt

ACCTUAL O QISCOUNL. ...ttt ettt bbb st s s bbb s s s 88 bbb b s bbb s s bbb bbb s bt s bt s bbbt ans

e

Unrealized valuation increase (decrease):

o N = T IR 7 T4 OO U TR (86,400)
4.2 Part2, SECtON 1, COIUMN 15........iiiiieieiiniereieeri sttt

4.3 Part2, SECtON 2, COIUMN 3.ttt

A4 Partd, COIUMN T oottt bbb bbb s bbbt s s ae st s sttt s b s s s seenas

285,567,073

152,662,566

499,495

(86,400)

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 19.........cuii ettt sttt ettt e £ R8s E bR E 8RRk s bbb
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

DedUuct @MOTHZALION Of PIEMIUM........cvuiiiiieieiiciie ettt bbbttt b et b st b 3R s bR s £k s s s s st n bbbt s bbb s s

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15t R
8.2 Part2, SEction 1, COIUMN 19........ireiiiereicesresieses st seess st s st
8.3 Part2, SECHON 2, COIUMN 1B.........oeeiieieeieeieeteee ettt st bttt s s s sess st sa s s
8.4 Partd, COIUMN 15, ...t s bt et s bbbttt

3,910,635

197,100,577

2,530,087

9. Deduct current year's other than temporary impairment recognized:
9.1 PAMET, COIUMN T4 ooeieeiieeseeees e eetsee st s8££ 366,309
9.2 Part2, SECHON 1, COIUMN 17 .....couuiirieiereienieseisesi sttt
9.3 Part2, SECtON 2, COIUMN 4.ttt
94 Partd, COIUMN 13ttt 17,758

384,067

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-6-T+8-9).........ceuueieiiiriircrieeie ettt sttt
11, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicieee ettt bbb bbb bbb s bbb b bt bbbt s b e bbbt b bbb b et e bbb nee st

12. Statement value at end of current period (LI 10 MINUS LINE 11)......cviuiiiiiiiieiiisiteie ettt bbbt bbbt

Si03

242,538,638

242,538,638




Annual Statement for the year 2011 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 Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 51,760,347 ...53,033,366 51,769,178 ...51,755,000
Governments (Including all obligations 2. CaANAGA.......ooeveiereieiiieis | s [ e | et ssenss | sres e e aes
guaranteed by governments) 3. Other COUNHES. ....vuiviveriiien [ oreiiiieiiesiessssiiesesssssssssssesss | cossesssssisssessassssssessasssssssasse | eessessesssssessessssssesessensanseses | sessessesssssessessanssssssssassassssees
4, TotalS.oovoiersiiceiieriicicicins | v 51,760,347 | .ooovvvvrevic. 53,033,366 | ..o, 51,769,178 | ..ooovoviiie. 51,755,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieieeeeeiiieceies | e 78,333,430 | .o 82,173,975 | oo 80,764,071 | oo 72,210,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS...oveererecereresriieiisiinninns | onesiessiisnesie s snessessnsnes | oonesnessessessnssnsssssesnesnsssesnnes | serssnssesseesesssnssessessenssnesnssnnes | seesenssnesessentens st
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..oooercssireienciciiiens L v, 44475207 [ .o, 45,911,688 [ ..o, 44,494,633 [ .o 44,905,000
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeveveevees | coverrieriiiinnnd 65,811,398 | ..coovveverirne 70,083,465 | ..oovveririrnn 68,491,319 | coveverrirnn 79,663,084
Securities (Unaffiliated) 9. €ANAUA......ceeeecerirreiiene | e e | ettt | seerestene ettt enes
10._Other Countries.. ...2,158,256 ...2,243,080
11, Totals...oocconcrnniissicnsiicnsins [ i, 67,969,654 70,734,399
Parent, Subsidiaries and Affiliates 12, Totals. ..o e Lo [
13. Total Bonds........coomsmrvssissnse | covveviriinnne 242,538,638 247,762,281
PREFERRED STOCKS 14, United States.......ovvevrvrrrces [ eevrrreinrennrenerneeensrinneees [ [ s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......reeeererrereierrrinees [ v | v esnes | serssssese e enes
16. Other Countries.......coccovreneee [ e [
17, Totals...oovcivciiiccicsiesiei [, 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals...occovvesivsiisiicsissiei Lo | i [
19. Total Preferred Stocks....... [ ..cccoocovciviiisiicinnn, (O PR 0 i 0
COMMON STOCKS 20. United SAteS......cooeveeerrirnes | roreriereieerieseiseninessienniens | rereiesriesesessesessssssnes [ eessesesesnen s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... [ e | et | sttt
22, Other COUNTIES. ....vvrisierrss | corsrrnresseisnsessssssssssessnsssssssses | coosssomssssssssensansssssssssnssssessns | sesessosssnssessessansssssessensassssssns
23. TotalS. ..o | e (O O 0 [ 0
Parent, Subsidiaries and Affiliates 24, Totals....cccoviesiiiiiiiinnn,
25. Total Common Stocks
26. Total Stocks.........cceuuuruuuine,
27. Total Bonds and Stocks.... | ...........c....... 242,538,638 | ...oovvrrvvrrenn. 253,333,674 | covvvvvrenenn. 247,762,281
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Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE 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 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

73,390,01 . 51,760,347

All Other Governments
Class 1

S0IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 ClASS 1ottt
4.2 ClASS 2.ttt
43
4.4
45
46
4.7 TOtAIS. ...ttt

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 ClASS .ottt
5.2
5.3 ClASS 3..oreoeecreerecteeesessses st sses st
B4 ClASS 4.t
5.5 ClASS Dottt ssss st st
5.8 ClASS B....ooveveeeteee ettt 0 Lo Leveeresessesesresneenss0:0 [ [
5.7 TOHaIS ...y | ereessseneenan 4,652,468 | .............. 32545482 | ..o 7277257 | e {01 R 0] . 44475207 | .oooiiceie 183 | s 46,440,758




90IS

Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE 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

8.3
8.4
8.5
8.6

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 Tc?tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ss s sssnnns | eessensiensiennes 9,123,608 | .....cccooon.. 35,937,981 | ..o 18,543,312 | covvovvrvrrinn 1,532,743 [ oo 336,154 | ccoovrvrnnn. 65,473,798 [ ...ocovvirrirriereenn 2.0 [, 85,059,976 | .....ccovvrrrverirerinnes 288 [ oo 31,843,615 [ ..ccovennnn 33,630,183
B.2 ClASS 2u..cuvveieeieeriersessssse ettt snssnns | essenssessssssesssssssssssens | cieniiesisnis 2,158,256 | ..ovevvereerierinriesienins [ e | e | e, 2,158,256 | ...cccvverrrrririinnennn0.9 | i 16,187,256 | ....ccovvvrrerrrerirnnn. 5.5 | i 2,158,256 | ..o
8.3 ClaSS 3...ouooieeirieieise ettt esssnns | srsssssssessssssssssssessiens | sertessessns s | sreessessessessnssessensenes | sessenssesssesss st st ssnstes | ceessessen st ennas | eessssssssss st enseas 0 [roiiiriiieinend0.0 | [ e, 0.0 | [ s
B4 ClaSS ...ttt ssenns | ersenssessssssssssssessessens | sertessessss s ssnssas | sreessessessnssessessensenes | sessesssesss st enss st ssnsses | seessensensenses s ensas | eesssstssses st enseas 0 [roiiiriiieinend0.0 | [ e, 0.0 | [ s
B.5 ClaSS B...ooeveieeieeiieiieeie ettt ssnns | srtessnssessnsssssesssessiens | seriesisensns s ssensias | sreestessessessesssssensenes | seisesssenssesss st st ssenstes | eeesnns ettt eneas | eestessest st enseas 0 [roiiiiiinend0.0 | [ e, 0.0 | [
B.6 ClasS B......ceuverieiieiieeieeseesseeeiee st snsssseessens | srssnisnsssi st | s enseas 337,600 | o [ | s | e 337,600 |0 [ 424,000 | 01 [, 337,600 |
6.7 Totals... ...38,433,837 ...18,543,312 ..67,969,654 |. 101,671,232 344 ..34,339,471 ..33,630,183
Hybrid Securities
7.1 ClASS Tttt ssess bt | etssstssensestesesessessastnenes | sessestesesssntsesnensensessnens | sreeeessesteseentesssessensessens | sebeesessestenesensesssssensesss | sreteres sttt est st nienns | sesentenen sttt 0
7.2 ClaSS 2.t st sstsssssssenns | ertessssssssnsssnssnsssnsssnns | neeesnsisssisnesnsss s sessensas | sreestessnesnssnssnssessenes | sesseesisss s st estententes | sonesneenes st nseenens | nesteseest st 0
7.3
74
75
T8 ClaSS B....oevreercirecierieeiseeisesiresiesisesse e sssesssesssenssensentesssesssens | snssensssnssssssssssssssssssnns | onsessssssssssessnenssenssensnenens | erossssnsssssssssssssssssssnes | sensnensnensnesnenssensssnsssnses | ossssssssesssssesssssssnsees | s | o000 [ |00 [ | i,
7.7 TotalS. ..o | e | e | e |0 |0 [0 00 |0 fnn00 0 |
8.1 ClASS 1ottt nssnns | sstessesssssssssssssssesssens | seesensssesessesssssssssssins | sriesssssessesssessesssesssenss | sesseessessssssssssssssssssss | sresssesssenssesssenssenssensssnsss | sessissssnsssssssssessenssnsQ | vensensenssnsnnseenen0:0 [ L0000 [ [,
8.2 ClaSS 2u..oueveieeiieiieiseeseesess sttt nssnns | srssessssssssssssssssssenssens | seessenssesss s ssssessnsens | sressnssessesssesssenssesssenss | sesseesssessssssssssssssssssssss | srenssesssenssenssenssensssnsssnsss | snessnsssnssnnsnnssnsnnssnsQ | vensensnnsnnsnnsennnni0:0 [ Lo 000 [ e




Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE 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 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Total Bonds Current Year

9.1 Class 1
9.2 Class 2

............. 167,521,039
................. 2,158,256

............. 240,042,782
................. 2,158,256

............. 206,412,599
................. 2,158,256

9.5 Class 5
9.6 Class 6 .337,600

9.7 Totals......ccoevverneee. , 170,016,895
9.8 Line 9.7 as a % of Col. 6 8 70.1

10. Total Bonds Prior Year

............................................................................................................ 57,922,769 | ...........112,041,169 | ..........107,414,411 | .00 1,331,468 | 145,972 [ XXX e | e XK [ 00000000000, 278,855,789 | 9444 ] ......255,946,469
. 6,214,174 9,973,082 .16,187,256 | .... ..16,187,256

10.3 Class 3
10.4 Class 4

.................. ...424,000 ...
..57,922,769 | ... 118,679,343 | ...

L0IS

10.8 Line 10.7.25@ % Of COL. 8.....oviviieiiiiieiesissiissssssesssesssssssssssenees | sresssssssssssssssssseses 19.6 | i 40.2
. Total Publicly Traded Bonds

T4 ClASS ot sess st st ssesssssssssssssssssessnsnns | sevsessessansenns 9,019,917 | ... 152,858,071
1.2 ClASS 2.t sss s ssesssss s sses s sssssansas | svsesssesssssssssssesssessssssenss | sossiessssssanns 2,158,256

.................................................................................................................................................... 337,600

11.7 Totals....oooeverreerereee. 9,019,917 | .... 155,353,927

11.8 Line 11.7asa % of Col. 6.....cccevererrerrrrirernnns 43 q44

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccovovviiviieiiies | oo I P 64.1
Total Privately Placed Bonds

12.1 Class 1
12.2 Class 2
12.3 Class 3

................. 5,159,285

Ling 12.7.a5@ % Of COL B.....couceureieiereireineineireiecseieieessiseesennees | ereneiseieesesssssnenns B e B | B I [ (0 I O 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccecvenvrivnencne [ v 21 [ [NV A 0.0 [ i 0.0

(@) Includes $.....33,630,183 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 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. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.



Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments

1.1 1SSUET ODlIGAtIONS.......ocvieiecieesie e saese s | eevesesssesssssse s sessesesses | eevesaeseesens 51,760,347 | cooooeeereeeeeieeeeeeiees | cveeeeseeieeeseeseeesens | cveeeesseeeessesesesienens | ceinieerennenn 1,760,347 | 213 | e 73,390,016
1.2 Residential Mortgage-Backed SECUIHES..........coevevrieereiirrieieiieieienies [ e | e .00 ...
1.3 Commercial Mortgage-Backed Securities.... . 0. .00 ...
1.4 Other Loan-Backed and Structured Securities. e e 200 [
1.5 TOtAIS....eucvecieieseie ettt ssssssnssssssssesnssnsnssnsesnsans | ensssssssssssnssnssessensanseel | coseessensesnes 51,760,347 [ o0 | e B 73,390,016

All Other Governments

2.1 1SSUET ODBlIGAHONS.......ovucererriecereeeiiecineire et esseessesessessssessssessssssnes | reesesssessssessssssessessessnens | essessssessesessansessessassees | suseesesssssesessesssssssssessens | sevssessssnsssessssessssnessaes
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SECUFHIES. ..........evererrerrvrernriieierins [ersresseissssssssssesssssssssssss | rssssssssssssssssnssessessenssnes | sssessssssnssssssenssnssessensans | snssessessssssessassenssssessans

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBlIGAtIONS........cvvrvecvieierieieieses et es
3.2 Residential Mortgage-Backed Securities............cceveerieiererrereieienann,
Commercial Mortgage-Backed Securities....

80IS

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

4.1 1SSuer OblIGAtioNS........c.ccuvvveireieieeeie e
4.2 Residential Mortgage-Backed SECUNHES..........cceveveveereeereireirieieinae
4.3 Commercial Mortgage-Backed Securities.... . .
4.4 Other Loan-Backed and Structured Securities............cccooveveeevrvereereens Lo Lo [ [ L |
4.5 TOtAIS.. ...ttt nb st nnsenaes | essesessessensesseessnsanes {01 IO (O [0 (O (1N 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIGAtIONS........couvveecieieeeiciere e seenes | ceeterieesiesaa 4,652,468 | .............. 32,545,482 | ..o T2TT,257 | ooeeeeeeeeeereeesereereens | e sesiesieesens | eeveernnsnas 44,475,207 | coovveveeeeeereerennn 183 [ 46,440,758 | ool 15T | e BB AT5.207 |
5.2 Residential Mortgage-Backed SECUMEES..........ceicvieeeieesiereiieienes [ eeereeieeisseseeisssesesisssnsens | e issssssssssens | ceesesssssssessesessessssssessens | seesessesssssssesssssssessessnss | seesessesesesissssssssssssenss | sresesesesssssssessssessenes 0] veveirieieiierennnn0.0 |
5.3 Commercial Mortgage-Backed Securities.... O 00 |
5.4 Other Loan-Backed and Structured Securities. . O 0.0
5.5 TOtalS......oveiciiei e esesissesessenssesessenssssesessssesenes | eeersnsenseereeidy 002,488 [ it 32,545,482 [ .oviioeeeen T2TT,257 | o0 | 5,207 [ oo 183 [ 6,440,758 475,207
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cvvrvecieeiiiicie ettt sessssaens | evssssesessesssssessessessnses | creessessenseses 2,158,256 | ..oocvecierierieieieeiseieiies | cevesieeiie s sessssies | s ssesssses | esiesiiesnnans 2,158,256 | .ovcervrreerierieiieennn09 [ e 43,667,780 B 2,158,256 | ..o
6.2 Residential Mortgage-Backed SECUMItIES..........coc.rveereerinreeeiesieeieens [ e 3,389,816 | ovvvrerrnnnd 6,989,204 | ......covvun.n. 1,614,196 | .............1,532,743 | ..................336,154 | ............... 13,862,113 | coveveeveeercerieecenn DT | 16,946,480 13,862,113 | oo
6.3 Commercial Mortgage-Backed Securities.... N 2,488,620 | ... ...23,088,286 | .... ..16,929,116 ..42,506,022 ..29,867,299 | .... ..18,319,102 | ... ..24,186,920
6.4 Other Loan-Backed and Structured SeCUrities............cevevveeeeerereeeierens | orveriesieninns 3,245172 | ..o 6,198,091 | ..eoiviiieiiieeieieiinees | e | eniesissesssssesssssensnsees | seesesssessensens 9,443,263 | oo 39 i 11,189,673 < U [T 9,443,263
8.5 TOtAlS... .ot anesnnns | esssssssensans 9,123,608 |....ccoovennen 38,433,837 [ .o 18,543,312 | ............ 1,632,743 | ..................336,154 | ...cc..coo.eo. 67,969,654 | ..ooviiviiiiiieeennnn28.0 [ 101,671,232 34,339,471 [ ... 33,630,183
Hybrid Securities
7.1 ISSUET OBlIGAtoNS.........cvevevercreeiere et
7.2 Residential Mortgage-Backed Securities.....

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.
7.5 TOHAIS.....ceeecicti st

Parent, Subsidiaries and Affiliates
8.1 1SSUET ODlIGAtIONS.......oveeeerrereiieeeireieeesere et neees
8.2 Residential Mortgage-Backed Securities..........cocvvevevrevverevererereerens
8.3 Commercial Mortgage-Backed SeCUrties..........ccvuveveriverererrcisierennns
8.4 Other Loan-Backed and Structured Securities.
8.5 TOHaIS......cueieictiec et




Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE 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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vvuieeieniiniereiieieeieiie ettt sssessseees | cesesiseessenenns 5,055,594 | ........... 133,741,314 | .o 37,930,332 | oo 0 [ o (VN [ 176,727,240 | oo 729 | 90,9 RN DO ) 0,9 G DU 176,727,240 | oo 0
9.2 Residential Mortgage-Backed SeCUMtES..........ovurvereeeiernrerneeneeneieees [ v, 3,389,816 | ..cooovvvrnnnn 6,989,204 | ....coovvrinnn 1,614,196 | ..cccovunneen. 1,532,743 | oo 336,154 | oo 13,862,113 | oo 5.7 [ 90,9 RN DO ).0,9 G IR 13,862,113 | oo 0
9.3 Commercial Mortgage-Backed SECUTIES...........c.rrvrrrenrvneenerneeneirnes [ e 2,488,620 | ....ccocunnee. 23,088,286 | .......ccconne. 16,929,116 | .ocvvcvercrirerienennd (U [ 0 [ 42,506,022 | ..ooovvvrrirriniins 175 [ 9.0,9 CHUSIN DO 90,9 G DR 18,319,102 | ..coonvee. 24,186,920
9.4 Other Loan-Backed and Structured Securities...........cocooevnernninrivnnnns [, 3245172 | .o 6,198,091 | .o, [ (O P [V I 9,443,263 | ..o 3.9 |, 2.9, SN I XXX | e (V1 9,443,263
9.5 TORAIS.....veueereiieerieiei sttt | ceeeinreeees 14,179,202 | .......cco.. 170,016,895 | ...occoverennee 56,473,644 | .............. 1,532,743 | oo 336,154 | ..o 242,538,638 | ..ovvvvireieiis 100.0 [.ovvvrernnes 9.9,9 CHRNIN DO ) 0,9 G IR 208,908,455 | ............. 33,630,183
9.6 Line9.5858 % Of COL B.....couuiruiiniiiisiiisiiississi s | cerssnssssesssesssesssenees 58 | i 700 | e 233 | oo 06 [ .o [ 100.0 |..occvenceee 0,0 ST I D .0 ST P XXX | e 86.1 | oo, 13.9
Total Bonds Prior Year
10.1 1SSUET ODlIGALIONS........oocvveieiiciie ittt sssssssssssesssensnes | eessssssesens 44,770,547 | oo 81,042,720 | ............. 111,640,433 [ oo 9,893 [ .o [ e 90,9 NN PO ) .0 G S 237,463,593 | c.ovvevreerieiis 804 .o 229,970,348 | ....ccovune. 7,493,245
10.2 Residential Mortgage-Backed SECUNHIES..........ovuvervenrerrenienrrrieiernnins | crreieieninnns 4,588,984 | ...ccoovrrvnn, 9,065,596 | ....ccevvrene 1,859,034 | ...ccoounn. 1,286,894 | ...cccoovvvvne. 145972 |............. ) 0,9 CUINN DO ) 0.0 SO IR 16,946,480 | ...oovvvrrrcrcrinns 5.7 [ 16,946,480 | ...ovvvvrrrrrieriieerins
10.3 Commercial Mortgage-Backed SECUMHES...........covvvrrvrrrnirerincieniens | o 6,911,360 | ..coovvenne. 19,033,232 | ocvvrrrvrnnn. 3,888,026 | ....covverrrnne. 34,681 | .o | e 90,0 SN PO ) 0.0 GO IS 29,867,299 | ..oovvverrerieinnn 101 [ e 25,640,897 | ...cocovvvvees 4,226,402
10.4 Other Loan-Backed and Structured SecuUrities............oevvevrevereerrereeeres [oveiisiienens 1,651,878 [ .o 9,537,795 | v | e | s essenes | enreseesnnas DO S PR D00, T [ 11,189,673 | oo, R R [ 11,189,673
10.5 TOHAIS. ..ottt bbb sss st esssensnns | eeseessianeens 57,922,769 | ............. 118,679,343 | ............. 117,387,493 | ..o 1,331,468 | ..covvrrinne. 145972 | ... 90,9 CHRIN PO ) .0 G S 295,467,045 | ..oovvvirenee 100.0 | oovveeenes 272,557,725 | ..o 22,909,320
10.6 Line 10.5858 % 0f COL 8. sssnsnssisnisnes | consisssssssssssissssea 196 [ 402 | oo 39.7 | 0.5 [ o 0.0 [ L, Y IR XXX [ o 100.0 | D, S [P 92.2
Total Publicly Traded Bonds
11.1 Issuer Obligations............cccovevrrinriennes 133,741,314 | ... ..37,930,332 |. 176,727,240 | .... 176,727,240 | ...
11.2 Residential Mortgage-Backed SeCUrities..........c.cceeererrerrereeceeeien | cevveinnnnnnn3,389,816 | v 6,989,204 | ....cccoevne. 1,614,196 | ...............1,632,743 | ..................336,154 | .............. 13,862,113 . I A I 13,862,113
11.3 Commercial Mortgage-Backed SECUItIES...........coevirererreriesienerennes [ e 574,507 | .covvirnnne 14,623,409 | ....coevnee. 3121186 | oo | e | v 18,319,102
11.4 Other Loan-Backed and Structured SECUNHIES..........oceerineernerneiinens | ierieiisiisissnsssisssisssens [ s ssnsssnsnees
115 TOMAIS ..ottt entaes | eeeiesiesies 9,019,917 | ..ocevnnven. 155,353,927
11.6 Line 11.5asa % of Col. 6......cccovvvvrvrrrnens 744
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccevcveviriniiinciiniiennne | covninsinsinsinsicnnienn ]| o 64.1
Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........cvveicieiieccieeee ettt sses e sssesseses | evessssesesissessesssssssssenss | sevesisssssesessssessesessesseses | sevessessessessesssssssessssssenss | sessesiesessesssnsssssssesnss | seseessssessesisssssessssnssssns | sessesesessessessesssnssesens 0 O e B et XX | e 0
12.2 Residential Mortgage-Backed SECUMHES. ........vvurrrrerrerinrenrreieenrinnins | cernernreneissisnesnssnsssesnssnes | seesesssssesssssssssssssssssssssss | sessseesssessnsssssssssssssssnsss | essssssssessassssssesssssansns | snsssnssessessessssssessessansss | sesessssssessssssnssssessesens 0 O e O e XXX | e 0
12.3 Commercial Mortgage-Backed SECUtIES...........ccoveveeveerieeverrersierienes | ceveereisiiennns 1,914,113 | oo 8,464,877 | ...couve... 13,807,930 [ ..ooveveeieievereeereees f e | e 24,186,920 O [ A e XXX e 24,186,920
12.4 Other Loan-Backed and Structured SeCUrities.........cocovvrrirrireineiinens | coniisiisiis 3245172 | oo 6,198,001 | .o [ [ | s 9,443,263 K B e XX | i, 9,443,263
12.5 TOMAIS ..ottt ssnssans | enssnssssinns 5,159,285 | .....covvvene. 14,662,968 | ............... 13,807,930 | oo (U [ () [P 33,630,183 R [P B e XXX s | e, 33,630,183
12.6 Line 12.585@ % Of COL B.....ouvvuierieeiieiieiecieeineesiesiseissiesissessnnes | o 153 [ oo 436 | oo A | 0.0 [ oo 0.0 [ oo, 100.0 | oo e XXX i e XX [ e XK i [ e e XK s | e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccocoviiinniiniiiniiinie | oo, 20 [ 6.0 [ 5T | i 0.0 [ i 0.0 [, 13.9 [ XXX | e XXX i L XXX e XXX [ i, 13.9
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si10, Si11, SI12, SI13, SI14



Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI..........ccovvvveveveveireveiece s sessesenees | ceverssesiesssesesinnas 9,899,973 | oooveereeeina 9,899,973 | ..o

2. Cost of cash eqUIVaIENtS ACUINET.........ccevuiveieieeieeiesse sttt esssseses | eevessessessiesessenens 84,799,037 | oo, 84,799,037 [ .o

3. ACCTUAL OF BISCOUNL........coooiriiciii ettt | etieni s 990 | 990 | oo

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.......vuuvrrererrerrerririeeseiseesesssssssesesssssssssessessssssessesssssssssessessssssessesssssessessans | sessessssssesssssssssnsssssessassnssessn 0 | oo [ v s

6. Deduct consideration received 0N diSPOSAIS............cccvieveieirireiiieieeee e sessebenses | crevesesesiseresnneaes 94,700,000 | cooevevvrrererrieinne. 94,700,000 [..ooveveveereriieeeeeeeee e

7. Deduct amortization Of PrEMIUM...........cciieiiiree ettt besse s | ensessessssssessessssestes s sessesaees 0 | oo [ e

8. Total foreign exchange change in book/adjusted carrying ValUE...........c..cvuevcieinisierceisieieseesienns | o 0 | oo [ e s

9. Deduct current year's other than temporary impairment reCOgNIZEd............veveeenrerrereernrrreeeesnsineens [rrersseseessessssssesssssssssessssesead L0 OO OSSOSO
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccoccvvvrvevrers [ corereiereeeie e (01 OO (01 OO 0
11. Deduct total nonadmitted @aMOUNIS............ccviiiiiiiciiiiii s oo 0 e
12. Statement value at end of current period (Line 10 MiNUS LINE 11).....c.cvooveviiiciiicieeiieiiceeveeecreeiseees | ereeereieseiesiseieseseesesesesenned 0 [ 0 [ 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

Si15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912828 MW  7|US TREASURY NOTE........... | SD [ [ [ LI I 453,258 | ... 106.625| ....oovvrneens 485,144 | ... 455,000 | ..oovvrernnne 453,833 04/01/2010 | 03/31/2015
912828 QE 3|US TREASURY NOTE........... I I o 25,041,016 | ...... 100.582] ... .25,145,500 ..25,000,000 25,027,788 05/12/2011 | 04/30/2013
912828 QJ 2|US TREASURY NOTE........... I I ol 16,271,984 | ...... 106.094 | ... 17,293,322 ..16,300,000 | ............ 16,276,026 03/25/2011 | 02/29/2016
912828 RF 9|US TREASURY NOTE........... N [ O 1] s 10,002,920 | ...... 101.094] ... .10,109,400 ..10,000,000 ....10,002,700 08/23/2011 | 08/31/2016
0199999. U.S. Government - IsSUEr OblIGAtIoNS. .........cvuuiueireriririiisiiisiiiene s 51,769,178 | ... XXX........ .53,033,366 ..51,755,000 | ........51,760,347 | ..cooiiiiiiin0 [ eiiiiiien(9,070) | v | i 0 [ XXX | XX | XXX | 180,339 ] ... 262,688 ... XXXeoiweo [ oo XXX..ooo
0599999. Total - U.S. GOVEIMMENL.......oiuuiieireseisisniseissrssesssensssessees s 51,769,178 | .. XXXooooves | vvrinnnns 53,033,366 | ..ccoones 51,755,000 | ...t 51,760,347 | o0 [ eiiiiiiead(9,070) [ o0 | i 0 [ XXX | XXX | XXX | 180,339 | ... 262,688 |..... XXXeooooo [ oo XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13067 LA 7| CALIFORNIA ST ECONOMIC.......ccovvrmrrmerirerercereniserseresesssensssnens | covenns I [ AFE] 3,361,764 | ...... 120.987 | ..covorrrne 3,387,636 | ...oocvernen 2,800,000 | .ooovvvrnees 3,357,741 ..(4,023) 12/08/2011 | 07/01/2018
605579  4J 7| MISSISSIPPI ST.....vtiimriiriririiiinniseiieriesrissessssissiesessssssessenens | coveens ..2,220,640 | ...... 109.8371 .... ....2,000,000 ..2,194,537 (26,103) 09/23/2011 | 12/01/2013
605579 4K 4| MISSISSIPPI ST......covvrirrrerireireriseieriesinessseessessssesssesssssssessssens | seveens - . 938,157 | ...... 114.222] ... (17,127) 09/01/2008 | 12/01/2014
605579 AL 2| MISSISSIPPI ST.......coiiiriiiiiiiiiniissiiesieesissnsississssissssssins | cevieas e | LIFE | 1,784,880 | ...... 117.849 (45,007) 10/06/2009 | 12/01/2015
605579 4M 0| MISSISSIPPI ST.....covvrrrrerirerinrinrrinnrnerirensieresesssnisssssessinssnennes | vevnee | oo [ eveeronens [ WTFE | 0. 2,405,170 | ... 1214461 .............2,428,920 | .............2,000,000 | .............. 2,354,193 (37,498) 09/23/2011 | 12/01/2016
605579 4N 8| MISSISSIPPI ST......oovvrrrnrireriseirnerineisesienissssseessssesssssssssssssesnns | eevenne | oo | evvesrvnens | WTFE | ciiii.4,836,835 | ... 124.395] ... 4,719,860 (81,094) 09/21/2011 | 12/01/2017
605579 7E 5| MISSISSIPPI ST......oovvrriririrerinrinrrinninerirensiesiseesssisssssesssnsssennes | vevnee | oo | evveeronen [ WTFE | i 5,877,912 | e 107572 ............5,701,316 | ..............5,300,000 | .......c...... 5,488,219 | ...oovvvverrerirncinns | e (120,982) 09/01/2008 | 07/01/2013
605580 6B 0| MISSISSIPPI ST......coovvurrrrerierineernerineinersensieseneessssessnsssssssssnennns | vevnse | oo [ evveserinens [ W TFE | 1iii00002.2,500,000 | ... 102.086 ..............2,652,150 | ..............2,500,000 | .....cccoo..c. 2,500,000 10/21/2010 | 11/01/2014
605580 BC 8| MISSISSIPPI ST......covvvmriririrerinrinriisninerireniesisesssssssissessinsssennns | vevnee | oo [ evveerenen [ WTFE | 110000002..3,500,000 | ... 102.677] ..............3,593,695 | ..............3,500,000 | ......ccoo.... 3,500,000 10/21/2010 | 11/01/2015
605580 6D 6| MISSISSIPPI ST......oovvurrrnerierineerssrisernersenssessseesssnessnsssssssssnennns | vevnse | oo [ evvveerinens [ W TFE | 1iii0002..2,500,000 | ... 104.731 ..2,500,000 10/21/2010 | 11/01/2016
605580 6E 4| MISSISSIPPI ST.......coooomiiriirerinrisricsnisniieniiesssisnsississsississsnns | veviee | oo [ eoveeneeen [ LIFE ] ieii...8,500,000 | ... 105.292] ... 8,500,000 10/21/2010 | 11/01/2017
605580 7S 2| MISSISSIPPI ST.....ccvvvurrrrerieriieereriserneriensiersseesssnesssssssssssnennee | vevense | oo | evveerinens [ WTFE | 1,496,726 | ... 110.668] .............1,549,352 | ..............1,400,000 | .......c...... 1,494,343 ..(2,383) 10/06/2011 | 10/01/2018
605580 7T 0| MISSISSIPPI ST.......coovoviivriicririsricssisniieniiesssiensiessisssississsnns | eeviee | oo [ eovesnioenns [ WTFE | 2,791,107 | s 125.109] .... 2,781,423 ..(9,684) 10/06/2011 | 10/01/2019
605580 CZ 0| MISSISSIPPI ST......coovverrrrerirerineerrrinsrneriensieseseesenesssssssssesssennes | vevnee | oo [ eevenrvinens [ WTFE | ciiiinen4,602,040 | ... 108.966 ..............4,358,640 | .............4,000,000 | .............. 4,120,861 (62,834) 03/13/2003 | 11/01/2013
605580 DB 2 [ MISSISSIPPI ST......ocvvrriierniiernrirersnneirerssessienssssessenssesesinssennns | eoveeee | oo [evervneonen [ WIFE ] 6,653,775 | ..o 116.707 ..6,263,338 |... [T IO (125,695) 08/19/2009 | 11/01/2015
605580 DD 8| MISSISSIPPI ST......coovvmrrrerirerinrinreisnineriensiereseessnisssssessesssennes | vevnee | oo | eveeronen [ WTFE | ciiii0....9,875,680 | ... 123.001] ..............9,840,080 | ..............8,000,000 | .............. 9,799,709 (75,971) 09/26/2011 | 11/01/2017
605580 N 0| MISSISSIPPI ST......cvvvurrrrerierineerneriseisessensieseseesssnessssssssssssnenns | vevnne | oo [ eveeervnens [ W TFE | v 421,732 | e 104.008 ] .... ..(3,643) 06/01/2006 | 11/01/2012
605580 N7 0| MISSISSIPPI ST.....oovvmrimerireririrrinrinerirensienesessssnisssssessonssnesnes | vevenee | oo | eeveerene [ WTFE | 1i0...6,913,020 | ......119.319 | ..............7,159,140 | ..............6,000,000 | ....ccc0.ee.6,637,101 | cooooiririiviivrinens | v (119,710) 08/21/2009 | 12/01/2016
605580 NV 7|MISSISSIPPI ST. (63,210) 12/08/2005 | 12/01/2014
605580 NW 5| MISSISSIPPI ST. . (16,451) 12/08/2005 | 12/01/2015
1199999. U.S. States, Territories & Possessions - Issuer Obligations. . ..72,210,000 | ............78,333,430 | ...ocvvvrrrirnnnn [V (811,415) | oo [ I 0 [ XXX [ XXX [ XXX ] 580,390 | ........2,646,262 | ... XXX oo [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... 80 764,071 | .. XXXoooooo | 82,173,975 | i 72,210,000 | ............78,333,430 | ..o (V) I (811,415) | o (1 0 . XXX [ XXX | XXX | 580,390 | .........2,646,262 | ... XXXooven | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligati ongenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
34074M BP 5|FLORIDA HSG FIN CORP REV. SOOI PO - AFE] . ..4,010,643 | ...... 108.185] ..............4,040,710 ....3,735,000 3,903,328 (38,963) 09/17/2009 | 01/01/2018
60534P 6Y 4 [MISSISSIPPI DEV BK OBLIG........ccocouiiurierireeinissnisseisesiessenisnens 1,274,883 | ...... 107.912 ,284,153 (11,107) 12/01/2005 | 01/01/2014
605356 MG 6| MISSISSIPPI HSG FIN CORP SINGL s 13,137,726 | ........ 94.487 | ... 14,291,159 302,561 06/07/2010 | 09/15/2016
605356 AX 0[MISSISSIPPI HOME CORP......... vernerennenenssnnnnnns | eoee [ [T WAFE ] 2,063,776 | .. 107.044 ] ............2,049,893 | ..............1,915,000 | ......c....... 2,037,611 (24,393) 11/05/2010 | 12/01/2020
60535G BX 9[MISSISSIPPI HOME CORP......... ceevnereseensensssneninene | weenee [ [ [ WIFE | neienn..5,343,000 | ... 108.534 | ... ...5,000,000 | ..covvnrennee 5,331,187 (11,813) 10/13/2011 | 06/01/2021
60535M A4 1| MISSISSIPPI HOME CORP......... veevinerrnnnnsesinssinnsinnns | evines [ [eoene T [WIFE | 2,368,314 | . 102.741 2,291,124 | ..... 2,230,000 ..2,290,129 (18,067) 06/22/2010 | 08/01/2014
60535M YY 9| MISSISSIPPI HOME CORP......... ceevrereneensennesnnenene | eevonee [ [eovnee T [WIFE | vi0.922,240 | . 104.025 (3,760) 10/15/2004 | 08/01/2014
60535Q DK 3 [MISSISSIPPI HOME CORP......... cevvrerinneesniensinnninens | e [ [T WIFE ] i 8,633,776 | ... 104.545 (17,441) . 08/01/2009 | 09/01/2018
60535Q LV 0[MISSISSIPPI HOME CORP......... ceevrereneensernnsnnenene | eevonee [ [eonee T [WAFE | 2,641,756 | oo 107.575| ....ce0e.een2,705,511 | .............2,515,000 | ..ooonvnnee 2,605,226 (13478) | .vevverrinerrerirenes [ crvverineenerineenenns [ e 5.000......... 3.970(JD....... ....125,750 | 08/14/2009 | 03/01/2020
658909 BF 2|NORTH DAKOTA ST HSG FIN AGY.....ccnvveirrerinrireeineisenissiseniens o . ..2,598,519 | ...... 106.286 | .... . 2,571,347 (24,927) IO P 4500 ......... 3.200 [ JJ....... 64,137 | 11/10/2010 | 01/01/2021
93978T CS 6| WASHINGTON ST HSG......cooreerrirrierierieeinesseeisesssssssenssesesssssnns | coves [ [ 1 AFE] 1,500,000 | ...... 103.849 | ...ooovvvrne 1,557,735 | oo 1,500,000 | ..oovvrennne 1,500,000 v | e 4.300]......... 4.300 | JD..cco. | v 5,375 | e 64,500 | 11/02/2006 | 12/01/2016
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0Ld

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... ..44,494,633 44,475,207 298,136
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. e ..44,494 633 44475207 |0 | 138,612 | 0 0 [ XK [ XK [ XXX | e 298,136
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
902133 AH 0|TYCO ELECTRONICS GROUP S . . ....2,243,080 (75,346)
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: .. .. 2,243,080 | ... XXX.oooooo | crieenn2,131,180 | ..............2,000,000 | ..ooooreer2,158,256 | v (V) (75,346) | ..ovovercnnd 0
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie
07387A GH 2 |BSARM 2005-12 25A1 . SOOI PO I [ 2[AFM | oo 1,947,546 | ....... 51432 oo 1,611,550 | .ooovrrnne 3,133,360 | .cooovrvrnees 1,758,436 ..(2,800) 183,273 v | e 0.000......... 0.000 | MON... 08/23/2007 | 03/25/2036
466247 TS 2 [JPMMT 2005-A8 2A3........coovevriernrieirerisiseisisrsssessssssessssessssssenss | seveees [ [ 21 AFM | e 7,651,057 | ........ 92542 | ...oovrnne 7,257,920 | .coccovvenne 7,842,839 | .o 7,740,881 | oo | e 55,689 2773 o 3.886 | MON... 08/15/2006 | 02/01/2015
57646L AE 3| MABS 2007-HE2 M2.........ovvereeririerieriesenensssissssssssensesssssessssanes | seveens [ [ ...424,000 ....337,600 5,000,000 ..337,600 (86,400) 2.044 25.310 [MON... | .... . . 08/24/2007 | 04/25/2016
855541 AB 4 [STARM 2007-S1 2AT....coiiiiiiiiiiinniisinsnsisssssssesenssssssesssssnsssssssensssenns | snvnes Y . 4,114,991 | ... ,087,955 | .. 4,685,442 | ... 4,025,196 183,036 2.861......... 3.260 |[MON... | .... . 09/13/2007 | 09/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCURties. .......ovvwvvvnirenrissiinnns | wovnrinenes 14,137,594 [ ... XXX.oooover | covrerins 13,295,025 [ ..ooovvvenes 20,661,641 | ............ 13,862,113 | oo (86,400) | ...ooovverees 52,889 366,309 | .o 0 .. XXXt XXX XXX | e 31,285 | 560,005 |..... XXXeewoeo [ o XXX.oooo
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U VC 9| BACM 2004-3 AB.......coomvverirrrinsisesiieeiseisssssssssssssesssessssssssssssssssnses | onees [ [ 2[AFM | oo, 8,803,348 | ...... 107.847 | ..o 9,676,719 | ..ovvvernves 8,972,637 | ..oovvvrns 8,920,625 | ...cvvverireriiciinis | i 16,517 MON... | coverrer 42,840 | oo 500,006 | 08/08/2007 | 05/01/2014
07388N AY 2|BSCMS 2006-T24 X2 10... SOOI BRI . |24...... AFE] 3,227,498 | .......... 0.824 | ..o 1,119,824 [ oo | e 1,093,273 [ .eveeieerieeieni | s (545,566) MON... | ccoererern. 70,631 | i 686,539 | 10/18/2006 | 10/01/2013
20046F AS 9| COMM 2001-J2A X 1O.....crvuurerriieriirirriieriensiieniesessessssssesseneseenses | covees . |24..... . 74,823 |.. 237,282 [ e [ s 6,943 MON...| .... 51,704 | 09/27/2001 | 08/01/2016
33736X BN 8|FUNBC 2000-C2 I0.......ccoivrmrirerieriersesiseeseeisessensesessessssesensssess | weeees w24 | B | 3,899 [ 0T6 | 5421 |.. ..(6,009) MON... | .... . .37,402 | 11/16/2000 | 04/01/2012
36248F AL 6| GSMS 2011-GC3 B....c.ovvrerrierriiciesieissisiensssssesessssisssssssssssenss | woeeees I [ 2| 1FM | ............13,226,974 | .......94.449 | ........... 12,278,370 | ...cooveee. 13,000,000 (12,233) MON... | .cecrer....58,078 | oo 455,685 | 06/14/2011| 02/01/2021
46635T AD 4 [JPMCC 2011-C3 A2.............. IO I I [ ...8,079,976 | ...... 104.136 .8,330,880 8,000,000 (13,613) MON... ...220,362 | 03/01/2011| 01/01/2018
52108H 3H 5 LBUBS 2005-C2 Ab..........cvmiirieirieireeiereessiesssssesessssissssssssssssessns | oevenes [ I . ....4,457 461 ,848,120 | .. 4,500,000 | .oovvrrner B ATTATT | i | e 5,290 MON... v 231,750 | 01/30/2008 | 04/11/2015
617059 DM 9| JPMC 1997-C5 Gi..ooovvoveeeriesressieeses s siessssssssssssssesssenses | oevvens e 2 FM | ,921,000 | ........ 67.770 | oo 9,013,410 | oo 13,300,000 MON...| ..............80,354 | .......... 964,754 | 12/01/2007 | 09/01/2021
929766 KH 5 [WBCMT 2003-C7 Al....oiiiiiiiiiieiinissrsrissisnissssnsssesenssnsssesnssenssnsssnens | svveees [ 2[.1FM .. 1,739,635 | ...... 100.547 1,791,632 ....1,781,886 ..1,775,260 MON... | cooieee6,297 | s 75,570 | 09/26/2006 | 02/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 44,919,239 | .. XXX........ 47,139,199 ..49,554,523 42,506,022 | ...oovvvevinien0 | i (545,552) | 0 | 0 XXX... 3,223,772 |..... XXXoooon [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02005G AC 9 [ALLYA 2009-B A3.......covvuirirririiiiriiiiesiereesiesissisesssssssesssesesssenns | coveens AFE 13,237,027 | ...... 100.474 .3,262,311 3,246,920 | ..o 3,245,172 | oo | e 3,402 MON... | .... 11/04/2009 | 11/15/2012
126802 BM 8| CABMT 2010-2A A1 . [T O 2 JIFE| L ...6,197,459 | ..... 103.015 6,386,930 | .. 6,200,000 | ..oooeerrs6,198,091 | v | s 487 pes MON... | .... . . 09/15/2010 | 09/15/2015
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 9,434,486 | ... XXXooooo | o 9,649,241 | .............. 9,446,920 | .............. 9,443,263 | ..o (O [P 3,889 [ i (O O 0 .. XXX........ XXX PO T 9,167 | oo 206,269 |..... XXXoovon [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. (SRR [RTTRION 70,734,399 | .. XXXooooies | s 72,214,645 | ..ooovns 81,663,084 | ........... 67,969,654 | ......c.co.. (86,400) [ ........... (564,120) 366,309 | .o 0 .. XXXt XXX XXX | s 398,467 | ........ 4,109,046 |..... YOS XXX.oone
Totals
7799999. Total - ISSUET OBlIGAHONS........vvuiveiriereeressirissnisis e e ....179,270,962 170,870,000 ...176,727,240 (757,219) | oo [( 0 . 1,113,737
7899999. Total - Residential Mortgage-Backed Securities ..14,137,594 0,661,641 13,862,113 52,889 366,309 | ..oiiiiiiininnad 0 XXX... ...31,285
7999999. Total - Commercial Mortgage-Backed Securities . . N ..44,919,239 . ..49,554,523 42,506,022 .(545,552) | oo 0 [ 0 303,143
8099999. Total - Other Loan-Backed and Structured Securities. . et er e ereae 9,434,486 | .. XXX....... | ............9,649.241 | ... 9,446,920 ..9,443.263 | ....ccoceveveeee0 | 3,889 | oo [0 [ 0
8399999. Grand Total - Bonds. 247,762,281 253,333,674 | . 250,533,084 ...242,538,638 | ............(86,400) | ........ (1,245,993) 366,309 | ....cooverirrrinnn 0 .1,457,332
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 QE 3|US TREASURY NOTE 0.625% 04/30/13.. 05/12/2011 [ BArclays Capital...........c..ueverermrimiiiiieiiieiesisisseisssiesiesesess i sesssesssessenes | ossissesssessseesssessssessessesseensenes 25,041,016 25,000,000 | .ooourvemrereriieninireiienis 5,520
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16.. 03/25/2011 [ CSFBUIMECE.........vvurerrerretseiseeseeiseesse s bbbt ssseens | fenebsessess st enen 16,271,984 . 16,300,000 26,355
912828 RF 9|US TREASURY NOTE 1.000% 08/31/16.. 08/23/2011 | GOIAMAN SBCNS. ...vvvveirieerisisee et ensniss | sbossssssssssensssssessansssssanssssssnssene 10,002,920 | ..voiviiiiinieiin s 10,000,000
0599999. TOtal - BONAS = U.S. GOVEIMMENL...........ocveveieiteiiecteieiectctetectcteteeteteteseceetetetetetesacaeteesseesessaesesssesessssesessssesessssssessssesesassnss  sesessssesessssssesssesesessssssessssesessssssesassssesessssesesassssesassesesesassssesassesessassesessesesesessesessseseses s setesassesesssesetesassetessssetes s sesesessesetassnsetasans 51,315,920 51,300,000
Bonds - U.S. States, Territories and Pc
13067J LA 7|CALIFORNIA ST ECONOMIC 5.000% 07/01/18 12/08/2011 | JP MOIGAN SECUMHES. .......euveeervesrrsereseeseesasesssessesssessessssesssssssssessessessssesssssns | coseessssssessesssesssesssssssssssssssnes 3,361,764 ...2,800,000
605579 4J 7| MISSISSIPPI ST 5.500% 12/01/13.........coviiiiciiiiriinissieciescieseas 09/23/2011 [ JP MOTGan SECUMHIES. .........ouucvuuriiiiiriiiiieiieii s | nsiasss s nes 2,220,640 ...2,000,000
605579 4M 0| MISSISSIPPI ST 5.500% 12/01/16........ccorvemirierirerieiririserierieseisesssenesceens 09/23/2011 [ JP MOTGAN SECUMHIES........cvvveverriraersrieirierisereeteseise st ssssnssensens | osessessesss st ensenen 1,224,680 | .ooooverrvieierieee s 1,000,000
605579 4N 8| MISSISSIPPI ST 5.500% 12/01/17.....cocvvrieriiierierineiriseise e 09/21/2011 [ JP MOTGAN SECUMHES........ccvvevvreirireiiasise ittt ssens | nebsesses st enen 1,270,165 ...1,020,000
605580 7S 2|MISSISSIPPI ST 3.000% 10/01/18 10/06/2011 | Morgan Keegan & Co. Inc 1,496,726 ,400,000
605580 7T 0|MISSISSIPPI ST 5.000% 10/01/19....... 10/06/2011 | Morgan Keegan & CO. INC.........uwuuurverremeermriersesieseseesssissessesssssssesssssessssssssns | ceseessssssessesssnsssesssssssssssssssnns 2,791,107 ...2,330,000
605580 DD 8| MISSISSIPPI ST 5.250% 11/01/17....civiiiniiiiiieniisiiisssissiienisissnisieas 09/26/2011 [ JP MOTGan SECUMIES........vvuuiiriieirisiiiniiiiiens s sens s | fenisessenssessssensssissssssssssssenes 9,875,680 ..8,000,000 | .ovviciiinieniniinns 172,667
1799999. Total - Bonds - U.S. States, TEIMIOMES & POSSESSIONS...........c.c.cuiveveieeierieetereieiteteetetetesecteteseeesesstetesessesesssesesesassssesssies  etessssesessesesesssssessssesesassssesassssesessssesesssssesassesesessssssessssesesassssssassssesessssssesssesesessssesessssesesessesetesassesessnsesetseesesansnsesessssetasssssesnanse 22,240,762 18,550,000 | ...coovveveriireririrn 307,213
Bonds - U.S. Special R and Special A ment
60535G BX 9 |MISSISSIPPI HOME CORP 4.500% 06/01/25........ovvireiierininiiisniissnseneseeens ‘ 10/13/2011 | Bank Of AMENCA COM.......uuvuuiresirsrireiressiressiissisesss et senssssesssnssssssens s ssesssnsssnnsss | cesessssssssnssesssessssenssssesssnssssssnn 5,343,000 15,000,000 | oot
3199999, Total - Bonds - U.S. Special REVENUE ANT SPECIal ASSESSMENES. ... ... tuuruirstieteressserssssssssersstes s sass e ass s sssseeeesseeensse8ss | £81e88 08108 se8 4888086084888 1084 E 1408408084881 EE1EE 408448148 E 848681 E L1 E 8L E 1L E 40 E 1L bbbt 5,343,000 ...5,000,000 | oo 0
Bonds - Industrial and Miscellaneous
36248F AL 6|GSMS 2011-GC3 B 5.361% 03/10/44........ccovvrveremerierineeissriseiisesneens 06/14/2011 [ VBIHOUS......vveoerveeeeseeiseeesseeseeiss s bsens | Hirebsess st enen 13,226,974 13,000,000 | ..oovvermererrireeienes 46,462
46635T AD 4 |JPMCC 2011-C3 A2 3.673% 02/15/46. 03/01/2011 [ JP MOTGaN SECUMIES........uvveuvesresrissiiisiisseiiens e sns st | fonisess s esss s ensenssenssenes 8,079,976 ...8,000,000 | .o 13,875
3899999. Total - Bonds - INAUSHIAl NG MISCEIIANEOUS............c.o.cuevieieiieicteieictetetectetete ettt et s eteteseeaetesssesaetesesaseesessetesessess  etesessesesassssssessssesesassesesassesessessetesassesesessesesessssesessesetesssssesaesesetesansetesnsetesesassetesseses et s setesneee et s sesetebasseten s setetessnsetessnsesesnentesans 21,306,950 21,000,000 |....ccoovererererinene 60,337
8399997. TOHAl = BONAS = PAIE 3......c.vieiviiiiieiite ettt b ke ettt s s be b st et esebebes s et eesesebessssesesassesesessns  4bsesesessssesesssesesessesesessssesesssesesessesesassesesesesesebesseses e e s et et e se s et e e bt et e R e R et e h et et e Ao R ekt E et et e b ek et e st e bt ek ekt esetes et et tennesetenetetesnrere | Lretetieretetetset et st et e ettt s etes 100,206,632 95,850,000 | ..oooviviiiiinniciciias 399,425
8399998. Total - Bonds - SUMMANY HEM fTIOM PAM 5.ttt es sttt es et see et ees et eesesensemetane | fefsetaeseesesseeseseeseeeeaeeseEeeseEeE oo e eeEeEAeEeEeeseeseE e e eeEee Ao e e et eeEee e e b b ee s et et st enset st st 52,455,934 . 52,500,000 |....ccooererrererinnane 14,263
8399999. TOHBI = BOMAS. ...ttt skttt £ 48 E 888 E L E o848 AR ookt eeeE e £EeLEAeeEEeeEE oL LR LR LA f LR LR 152,662,566 | ....oovvoriiniiiininisienis 148,350,000 | ..ovoviriieniiinas 413,688
9999999, Total - Bonds, Preferred and COMMON STOCKS.............cuiurireiiiiiieieii ettt ettt tae | taeeesessee s et e s s e s e b ee st e e Rt s e h et e b et e R bttt bttt n e en e ebeninns | ceresiesseeseesesine e es e ee s 152,662,566 XXX v | e 413,688
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Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 JR 2|US TREASURY NOTE 3.750% 11/15/18.... ... | 05/12/2011. | Barclays Capital...........ccccoevwvvves | covvvrirerierinrians | v 26,917,969 | ...... 25,000,000 | ...... 28,500,000 [T O (804,960) | ..... (804,960) | ...... 463,570 | 11/15/2018.
912828 KG 4|US TREASURY NOTE 1.375% 03/15/12.... ... | 01/05/2011. | Barclays Capital...........coccveerreeens | covverrrerineenenans | vevene 15,376,344 | ...... 15,200,000 | ...... 15,302,402 IO 135,261 | ...... 135,261 | ........ 65,240 | 03/15/2012.
912828 MD 9|US TREASURY NOTE 3.250% 12/31/16. .1 03/15/2011. | CSFBdirect. 31,741,406 | ... 30,000,000 | ...... 29,828,999 .|.....1,886,654 |..... 1,886,654 | ...... 202,003 | 12/31/2016.
0599999. Total - Bonds - U.S. Government... 74,035,719 | ..... 70,200,000 | ...... 73,631,401 (M7,757) | o0 ] 72,818,763 | 0 [ 1,216,955 |..... 1,216,955 | ...... 730,813 |..... XXX......
Bonds - U.S. States, Territories and Pc
605579 7A 3|MISSISSIPPI ST 5.250% 07/01/11 cee | 07101/2011. | MAEUFIEY..cc.oooviieieiies | e | v 4,765,000 | ........ 4,765,000 | ........ 5,353,239 | .o 4,808,337 | .o | (43,337) (43,337) | o e, 765,000 | e | s | 0 [ 250,163 | 07/01/2011.
605579 W5 6| MISSISSIPPI ST 5.000% 10/01/11 cee | 10/01/2011. | MAEUFIY. .c.ooovveveicrceiseierine | eevieereniseirsenins | eeees 11,705,000 | ...... 11,705,000 | ...... 13,038,951 | ... 11,849,174 | .coovviriinis | s (144,174) (144,174) | s | e 11,705,000 | o | e [ e | 585,250 | 10/01/2011.
605580 JM 2| MISSISSIPPI ST 5.000% 11/01/11 L[ 1170172011, | MAtUTItY. ....ovvvveisnersniscienissiinns [ ovevensnessisnennrens | aeeveninnes 400,000 | ........... 400,000 | ........... 420,628 403,444 | .o | e (3,444) | oo i, (3,444) | oo | i 400,000 [ i | |0 | 20,000 | 11/01/2011.
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 16,870,000 16,870,000 18,812,818 ..17,060,955 ,955) .(190,955) | ..ovovrinnnnn0 | 016,870,000 | o0 | i |0 855,413 |..... XXX......
Bonds - U.S. Special R and Special A t
34074M BP 5|FLORIDA HSG FIN CORP RE 5.500% 01/01/41.......... ...| 07/01/2011. | Call  100.0000.. 255,000 255,000 273,819 .269,152 (14,152) | oo [rrerreeee285,000 | oo | w0 | s 11,413 | 01/01/2018.
60534P 6B 4 |MISSISSIPPI DEV BK OBLI 5.000% 01/01/11.............. o [01/01/2011. | MatUitY.....ocvcerricrcereisercine [ e | 003,960,000 | ........3,960,000 | ........4,205,995 | ........... 3,960,000 | ..oovvvriririinne ceeernnnernnnnnen | o0 | [ 3,960,000 | i [ | 0 99,000 | 01/01/2011.
60535G AX 0 |MISSISSIPPI HOME CORP 4.500% 12/01/31.... .| 12/01/2011. | Call  100.9140.......ccevrvrrvvrrine | cerrerrvrirnriverions | vreerennn.88,777 | c....85,000 | .............91,604 | oo 91,525 | .o | e (5,748) | ..o | cerierinens (5,748) [ ..ovvvvenrrvenne | cverrenrenneeeBB,TTT [ [ | evverinerinennd0 | s 3,121 | 12/01/2020.
60535M A4 1|MISSISSIPPI HOME CORP 5.500% 06/01/36.... ...| 12/01/2011.| Call ~ 100.0000 696,118 (21,118) | ... ..(21,118) 08/01/2014.
60535M YY 9| MISSISSIPPI HOME CORP 4.750% 12/01/34.............. .| 12/01/2011. | Call  100.0000..........ccrvrermrrere | crrrrerirereririrriinns 265,000 265,000 277,720 269,778 | oo | s (4,778) [ oo | e (4,778) 08/01/2014.
60535Q DK 3 |MISSISSIPPI HOME CORP 5.375% 12/01/38.... .| 12/01/2011. | Call  100.0000.........ccomrremrrre | eerrrerrrererseriinnins | eveee 1,810,000 | ........ 1,810,000 | ........ 1,896,663 | ........... 1,868,310 [ ...ceouvverirrrcris | e (58,310) | ... 1(58,310) | covvererireernes [ 1,810,000 | oo | e [ e | 52,899 | 09/01/2018.
60535Q LV 0|MISSISSIPPI HOME CORP 5.000% 12/01/39.... ...| 12/01/2011. | Call  100.0000 235,000 235,000 246,844 244890 | .o | s (9,690) [ ..vvevevererrrie | e (9,690) [ ..oveveverrreenne | vererrerrennn235,000 [ oo [ | 0 | i 6,375 | 03/01/2020.
658909 BF 2|NORTH DAKOTA ST HSG FIN 4.500% 07/01/41......... ...107/01/2011. | Call _ 100.0000.......ccscemmrvrmnnne | eernmmrneenernnnnns | cornernnnnnid8,000 | viiieeri45,000 | oo 47,631 | i 87,590 [ v [ i (2,590) [ .ooovevvennrnnnns | eereineennne(2,590) | v Lerinrinnnnenen5,000 [ i oo [0 | s 1,176 | 01/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS..........c.ovuiiiiiiiniiniiieiiiiinississiississssssesssssssissssssssenssnssens | svenne 5000, 11| veeeera 7,330,000 | ........7,766,070 | .......... 7,447,163 | ..ccocccoee0 | s (116,386) | ...oocvveveenn0 [ eiiennn(116,386) | o0 i 7,330,777 |0 [0 | 0 [ 199,742 | ..... XXX......
Bonds - Industrial and Miscellaneous
02005G AC 9|ALLYA 2009-B A3 1.980% 10/15/13......vvvvvrmreciirrnnne o [ 1211512011, | PaydOWN. ..o e | e 1,753,080 11/15/2012.
02666Q G6 4 |AMERICAN HONDA FINANCE 2.500% 09/21/15 ... | 03/16/2011. | Barclays Capital..........cocccreeeveees | covrrererneenerinnniins | oveeene 7,446,600 09/21/2015.
05947U VC 9|BACM 2004-3 A5 5.729% 06/10/39 1| 1210172011, | PAYAOWN.......cvvrrerrirciierineireeins | cevreriseisesiinnins | enei 1,027,363 05/01/2014.
07387A GH 2 |BSARM 2005-12 25A1 0.000% 04/25/51. .. | ... [ 12/01/2011. | Paydown.. 1,245 | ..64,686 | ... 42,485 | ... 03/25/2036.
07388N AA 4|BSCMS 2006-T24 A1 4.905% 10/12/41.........cocorvvernec. 1| 05/01/2011. | PAYAOWN.......cvvnrerrercerrieereris | eeereriseissesssnins | soveenns 2,152,000 | ........ 2,152,000 | ....... 2,130,430 | .ovrvrnee 2145474 | oo | 8,526 | i | 8,526 | i | 002,152,000 [ e e [0 | e 08/01/2011.
07388N AY 2|BSCMS 2006-T24 X2 10 0.624% 10/12/41.. ... | 10/01/2011. | Paydown . 239,761 A21744 | oo | eeed(121,744) | s [ eieeeed(T21,T44) | i | s | e | e | e 0 [ e 41,999 |10/01/2013.
126408 GD 9|CSX CORPORATION 5.500% 08/01/13 ...| 04/15/2011. | Key Bank NA Cleveland.............. | coeveeeneenernniinns | oveene 1,607,324 | ........ 1,480,000 | ........ 1,633,831 | .ccoovuee. 1,630,507 [ ...ceovvveverrverrs | werrerene(17,365) | oo [ erreenen(17,368) [ oo | e 1,613,143 | s | i [GRE:) ) p— (5,818) | ........ 58,563 | 08/01/2013.
126408 GL 1|CSX CORPORATION 5.750% 03/15/13.. ...| 01/18/2011. | Morgan Stanley............cccuvueeueens | covvvevisrinniienniins | oveiee 1,253,201 | ....... 1,150,000 | .......1,258,284 | ......... 1,255,540 | ..cooovrvervrvens | ovrrneeen2,613) [ [ vrrenneene(2,613) [ [0 1,252,927 | i | v 274 | 274 | 23,144 | 03/15/2013.
20046F AS 9|COMM 2001-J2A X 10 0.598% 07/01/34. ... | 12/01/2011. | Paydown . . 08/01/2016.
337368 AB 0|FUBOA 2001-C1 A2 6.136% 03/15/33.... ...| 01/01/2011. | Paydown.. 207,925 207,925 216,550 01/01/2011.
33736X BN 8|FUNBC 2000-C2 IO 1.398% 10/15/32. ... | 12/01/2011. | Paydow . 1,653 04/01/2012.
466247 TS 2|JPMMT 2005-A6 2A3 2.773% 08/25/35.. o [ [ 1200172011, | PaydOWN. ... [ e | e 2,157,161 | ....... 2,157,161 | ........ 2,104,411 02/01/2015.
46625M W5 4| JPMCC 2004-C1 X210 1.113% 01/15/38.......cvvvervrennee ... | 02/01/2011. | Paydown . 02/01/2011.
50540R AH 5|LABORATORY CRP OF AMER 3.125% 05/15/16......... ...| 11710/2011. | Progressive Casualty Ins Co........ | ccooeerrrenerraneinns | oveenad 5,192,750 | ........ 5,000,000 05/15/2016.
52108H 6T 6|LBUBS 2005-C5 A2 4.885% 09/15/30. oo | 09/11/2011. | PaYAOWN.....cocvvivririinirriieiis | et | ereiens 3,994,038 ,994,038 | ........3,931,007 | ........... 3,971,094 |..coocovnnne 09/11/2011.
855541 AB 4|STARM 2007-S12A1 2.861% 01/25/37.. ...| 12/01/2011. | Paydow .554,871 554,871 561,913 09/25/2035.
871503 AH 1|SYMANTEC CORP 4.200% 09/15/20. 1 [ 02/02/2011. | VAMOUS......ovveieirnircirerissereninins | eveieisssienesinnens | vevennes 4,654,970 | ........5,000,000 | ........4,980,600 | ........... 4,980,790 | ...cocvvune 09/15/2020.
907818 CP 1|UNION PACIFIC CORP 6.500% 04/15/12 | 12/19/2011. | Call  102.0080..........ccomrrvrrrne | eerrreririrerneriinirns | oveeee 1,042,522 | ........ 1,022,000 | ........ 1,108,972 | oo 1,094,525 | oo [ e (52,004) ..(52,004) 04/15/2012.
92344S AT 7|CELLCO PART/VERI WIRELS 3.750% 05/20/11 1| 06/20/2011. | MALUFILY......ovveeririnisrinciins | v | e 10,000,000 | ...... 10,000,000 | ......10,338,300 | .........10,087,306 | ......cccoorsuvrruurs | crrrenes (87,306) ...(87,306) 05/20/2011.
929766 EG 4|WBCMT 2003-C4 XP 10 1.197% 04/15/35.. < | 04101/2011. | PAYAOWN.....cvvourvrrvrrirrirerierins | eevreriseineniennins | vevrereneensninnnnes | eoverenensmsnesneinnns | seeneene 1,039,721 | i 51,182 | s | v (51,182) (51,182) 04/01/2011.
929766 KH 5| WBCMT 2003-C7 A1 4.241% 10/15/35... . [ 12/01/2011. 485,539 . . .9,381 | 02/01/2013.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS...........owiriiiiiiieiitsieriiiins ot ssesnssssensssssssnsensssssssnensenssssnensennens | ooeeen 88,998,209 | ......43,561,333 | .....48,498,538 | ......... 44,091,726 | .....coooerer..0 | ......(361,269) | ........ 17,758 | .........(379,027) | ..o [0 43,712,701 |0 | e (179,441) ..1,149,707 | ..... XXX......
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Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

8399997. TOtAl = BONAS = PAM 4.tk skt | i 141,769,755 | ..... 137,951,333 | ..... 148,708,827 | ....... 141,536,365 | ..o 0] (786,367)| ... 17,758 | ........(804,125) | ...coooveeenn0 [ oo 140,732,241 | oo 0. 1,037,514 |..... 1,037,514 | ...2,935,675 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 55,330,822 | ...... 52,500,000 | ...... 52,455,934 | ..ooovvevereeerereeees L | e 1,767 | oo | v LTB7 | [ i 52,457,701 e 2,873,121 |..... 2873121 | ...... 723,674 |..... XXX......
8399999. TOtal = BONAS. ...t . ..|.....197,100,577 |..... 190,451,333 | ..... 201,164,761 | ....... 141,536,365 | ..o 0] (784,600) | ... ......193,189,042 | ... 0 ... 3,910,635 | ..... 3,910,635 | ...3,659,349 | ..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks e ettt | e 197,100,577 |......... ) L0 S P 201,164,761 | ....... 141,536,365 | ...ccoovvverneen. 0 . (784,600)| ........17,758 | .........(802,358) | .....cc.cccc..0 | cooree 193,189,942 | .....cccouuce.. 0. 3,910,635 |..... 3,910,635 | ...3,659,349 | ..... XXX......
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Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 19 20 21
F 12 13 1 16
0 Par Value Interest
r (Bonds) Book/ Total Foreign Total and Paid for
e or Adjusted Unrealized Current Foreign | Exchange Gain Dividends | Accrued
i Number of Carrying Valuation Year's Exchange Gain (Loss) Received Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/ Change in | (Loss)on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion B./A.C.V. | Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 PM 6|US TREASURY NOTE 2.125% 12/31/15... 01/05/2011 | Barclays Capital 11/10/2011 | Progressive Casualty Ins Co....... | ....... 25,000,000 25,017,578 26,533,250 | ......... 25,014,484 | ...cooovvvvcrren | eeeeenne(3,094) [ | ceeienenn(3,094) | e i | 20 1,518,766 | 1,518,766 | ..... 457,626 | ...... 8,805
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16... 04/01/2011 | Barclays Capital.... .| 1111072011 | Progressive Casualty Ins Co....... | ....... 17,500,000 17,456,250 18,682,650 | ......... 17,461,086 | ...cvovvervceivrs | v 836 | s v 836 | i [ e [ 201,221,564 | ... 1,221,564 | ..... 240,984 | ... 4,303
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16. 03/03/2011 | Goldman Sachs.........ccouvireience 03/15/2011 [ Goldman Sachs.........cocverinriines | cvvneens 5,000,000 4,985,156 5,063,672 | ..cccoeneu 4,985,231 | oo | e T8 [ e 15 [ [ | e 78441 | 78441 | ......... 4,620 | ...... 1,155
0599999. Total - BONAS = U.S. GOVEIMIMENL. .....vuuieirisiiisiissiieiesis s sesesssis s eestsesesstss st ekttt | crisnd 47,500,000 47,458,984 50,279,572 | ......... 47,460,801 | .o | e 1817 | i [ 1817 | 0 | 012,818,771 2,818,771 | ..... 703,230 |..... 14,263
Bonds - Industrial and Miscellaneous
883556 AY 8| THERMO FISHER SCIENTIFIC 3.200% 03/01/16. | [ 02/14/2011 | JP Morgan Securities 04/05/2011 [US Bank.........ccoovvvvinciinnineinns | cvvnenns 5,000,000 4,996,950 5,051,250 | ...ccooouu 4,996,900 | ..oovvcrieninins | onnrinereeend(50) [ | eninniiieennd(50) [ o [ | 00 54,350 | i 54,350 | ....... 20,444 | .o
3899999. Total - Bonds - INAUSHTIAl @NA MISCEIBNEOUS. ... .cvuuiussirsereeeesiessstisstriss | eeessess s ees sttt | eiisenas 5,000,000 4,996,950 5,051,250 | ..oovenens 4,996,900 | .0 | oviiieenen(50) [ 0 | i (50) | i | 0] 54,350 | 54,350 | ....... 20444 | . 0
8399998. Total - Bonds.......ccooininiiiiiricnirinnns 52,455,934 55,330,822 | ......... 52,457,701 0 1,767 | o0 [ 1767 | e 0 .0 ]...2,873,121 |..... 2,873121 | ..... 723,674 |..... 14,263
9999999. Total - Bonds, Preferred @and COMMON SOCKS...........c..ruuiiuiiiiiriieiiines aoieiiessieessess et sesi sttt 52,455,934 55,330,822 | ......... 52,457,701 | oo (U 1,767 | a0 | il 1767 | () 0]...2,873,121 |..... 2,873,121 | ..... 723,674 |..... 14,263




Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2011 of the

PROGRESSIVE GULF INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
CITIBANK ..ottt NEW YORK, NY...oooririiiiriiiiieririiesisiseiiessisssenissnsssssinnsins | avensesnns | sovnesiesssesssnsinnes | senersessiessessnesessens | s | s XXX
0199999, Total - OPEN DEPOSIOTES. ..o rererereeereeeseeceseieesseeeseseseeesseseeses e ee et eeses e et sesesee st ees st entensee e antensnentees XKoo [ e XXX 0 [ XXX..
0399999. Total Cash 0N DEPOSIL..........uuururuiiiesiisueisieiesiissristis st XXX [ i XXX 0 | XXX..
0599999, TOAI CASN........cvvuvirrirrireeiiieeriese et 0.0, R D0 SO RN () 0 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November.
3. March 6. June. 9. September. 12. December.

E25
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Annual Statement for the year 2011 of the PROGRESSIVE GULF |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2011 of the PROGRESSIVE GULF INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL. e dAL | it | bbb | erieni ettt | erinni s | chess ettt | st
2. AIASKA. e A s st | enes et enns | et entens | et | e enenes
B0 ANZONA. e | s | ettt | Hnsiete ettt enns | chenie et entees | sresent et | e nenes
4. ATKANSAS.... ..o AR | it [ bbbt siens | ettt rens | ettt | eteb et | eeeeren et
5. CalifOrNIA. ... dOA | it | et nine | erieni ettt | erient st neni s | cress e en et | eereens et
6. C0l0rado........ocviriririrrienieeCO [ it [t | bbb | s | et | s
7. Connecticut CT [ s | ettt | Hhiene ettt ens | eeti ettt | ertstes et | et
8. DEIAWATE. ... DE | s | oottt | Heniete st eens | chsent ettt ent s | etesente st | e nen
9. District Of COUMDI. .......vvvivvrees DO [ 1iiiiiiiis | ettt | bessestsessen s s st enrents | cbentees ettt entens | seerent s | st nes
10.  Florida e | sttt nnene | eriesiens et | erieniens et nenienes | cresiene st | serens e
11, GeOrgia....cvvereverereeerrcineree . GA | Ll B.... | Collateral for InSUrance UNAEIWIItING............cocuevicuereieieeiieeiet ettt senaes | ceetesiesesesessssesesiesesesnas | cteressesesssesesessssesasnens 49,872 | o 53,313
12. Hawaii et | st nne | esteetnes et | erin st | chesi et | b
13.  Idaho. ID [ cottriuieis [ eoersseee s bbbttt | erbneb st s st es | fiens ettt nt st nes | eestens ettt | aresesb et
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