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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt nnens | feesennees 1,537,032,030 | .oevveerereirireieirerieenes | ceeineins 1,537,032,030 | .......... 1,313,033,532
2. Stocks:
2.1 PrEfErTed STOCKS. ......cvuueeiiiieiciiiscecei ettt | setisetsssts s neai | seestnent sttt entenns | etsiees st (0 O
2.2 COMMON SIOCKS. ....rvuvrrearerresresseseseesessessssssessessssssessesssssssssessesssssessesssssssssessssnssnssessenssnss | sessesens 1,990,023,043 |...covvvieerieeirerieenee | e 1,990,023,043 | .......... 1,842,926,991
3. Mortgage loans on real estate:
BuT FIESEIENS vttt | ettt neai | seent sttt st entenns | ennieene e (0
3.2 Other than firSEHENS.........cvurierieiiicireec st nesiesine | settsstssesssessssssssessssssnsssns | serestestestessessesssenssenes | emsisesssssenesesenssesesenens (0 N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cveveiicviceeie ettt bbbt s s bsaenas | sevsesssnes 485,859,956 | .....oevererererereierieeiins | cveererinnns 485,859,956 | ............. 475,017,834
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES)......cvecviieveieie ittt bbbttt bbb s b s s sebas | Hensssssssssssesssssssessessnsanss | ensessessssessesssssssessesnsanss | sisbessessssssssssassesnsanea (0 OO
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvveirirriieeieiseieseies e | sevieseesaesineas 8,237,409 | ..o | e 8,237,409 | oo 7,440,940
5. Cash ($.....132,185,372), cash equivalents ($.....622,878,903)
and short-term investments ($.....75,789,988)...........cocueruerieererieeieeieesee s iessessieesiesssessieenas | eveeesaensans 830,854,263 | ..o | e 830,854,263 | ............. 611,742,483
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....c.vveieeicieiieieicisie ettt sssesse s ssssessens | ersssessessssessesssssssessessssns | sressessessssessesssssssessessssens | srssssssessesssssssesessssenes [0 T
T DEIIVALIVES.......oouiiiieriiiiii st | erbb bbbttt | sbesi et | e LU
8. Other INVESIEA @SSELS.......vvvurveeerireeiicrieesie ittt sesssesssnes | eenesessnns 101,338,722 | ..cvvvvrinnne 100,000 | ..ocvvennee 101,238,722 | oo 2,480
9. ReCeivables fOr SECUMEIES. ... | erisesiesienes 7,064,168 | ... | v 7,064,168 | ............... 21,493,617
10.  Securities lending reinvested COIALEIal BSSELS...........ccvieiuiiiiriieie ettt esas | resessessessssessessssessessesenes | essessesssessessessssassesssssnss | soesessessessssssessesssanea [0 T
11, Aggregate write-ins for iNVESIEA @SSELS.......cccvviueieiiiisiecee st eses | srersssssssnsessssssansesnead (O I [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.cevereerierieveseeeseeseeessenesnnnnes | e 4,960,409,591 | ............... 100,000 | ..........4,960,309,591 | .......... 4,271,657,877
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccevvecees | vererevenee 123,190,724 | ............... 12,503,491 | ............. 110,687,233 | ............. 103,071,962
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccoveeevivevens | evveennnnnd 624,205,488 | ....coooevieeireiieeeieen | e 624,205,488 | ............. 546,361,594
15.3  Accrued retroSPECHVE PrEMIUMS.........cccvvcvivirieeiriereieeete sttt sse s ssesssssaesenss | sbssssesessssessssssesessssesesns | essesesssissessssesesessssesasanss | sesessssssessssssesessssesasns 0 [
16. Reinsurance:
16.1  Amounts recoverable from reINSUTETS............oowvrereerrerneeenernerensssneesssemseessseessens | vevesnennenssi0, 105,837 | v | v 26,105,837 | oo ....34,815,521
16.2 Funds held by or deposited with reinsured COMPANIES...........cccovevereieiirniieisiieeiiieisienes | crirereesiseseseessseseses | eneressssssssssssesesssssssssnss | snveessssesessseesssssssssQ [ sorerissesesssssesssssseessssens
16.3 Other amounts receivable UNder reiNSUrANCE CONMTACES.........c...cvuuerererirerirerirrierierieniens | corereeseereessesseseessenes | sersssssssssssisesssssssssssssses | somesnesnesnssnesnesneees (0
17. Amounts receivable relating to UNINSUMEA PIANS..........courriririrereieieieeieissreeessiesseesssssses | reesssesssesssesseessssssessesnes | enesessesssssssessesssssssesessess | sresessessessssssessessessns {1 TR
18.1 Current federal and foreign income tax recoverable and interest thErEON...........ccerrrerrrininnes [ errirenrssiseissssissesisens | errneinssessssssssssssssessssees | esssesessessssssssessnssnes [0
18.2 Net deferred taX @SSBL..........ovirerrrrieierrs ettt nssenes | sstessnsanes 115,160,263 |...covoovereirieireirceieinns | e 115,160,263 | ............. 132,712,574
19, Guaranty funds receivable OF ON GEPOSIE....... et sssss e sssssssssess | sessssssessessasssssssssassessnsss | sressessnssessesssnssnssessessnes | sesesssessessessssssessessnens [0
20. Electronic data processing equipment and SOftWarE............cc.ceevreveeerereeesie e eeereeeseeeeens | cvveveseesnns 95,669,327 | ..coovvvvernnne 73,372,719 | oo 22,296,608 | ............... 21,671,013
21. Furniture and equipment, including health care delivery assets ($.......... [0) ST ISR 68,937,599 | ....covnee. 68,937,599 | .o [0
22.  Net adjustment in assets and liabilities due to foreign eXChange rAtES..........ocrrurrrrrirrininens | corrirrineinseseessiessesensiees | eerreenseesssssssssssssesssnses | esessessssesssssssssessessees [0 O
23. Receivables from parent, subsidiaries and affiliates..........ccevrrrrririirrirnrerrsesees | crsteisesssessesssessssessees | eesesenseesessesssesessessessns | esseesssessesssssesseseees [0 T
24. Health care (§.......... 0) and other aMOUNES FECEIVADIE.............cuuieerererieiireieie s isesseeseees | corsesessesssssssessssessesssssens | sesesssssssssnssessssssnssessnssnns | sesssssssssesssssnsssessassnnes [0 R
25. Aggregate write-ins for other than invested assets.............cccouevceiciecesieieceeeee e | e, 68,555,843 | ............... 60,818,476 | .....coeeee. 7,737,367 | .o 6,351,254
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veererrreinerminerieeieesieessesssesssesssesesssessssssssesssns | sevsseenes 6,095,343,722 | ............. 215,732,285 | ......... 5879,611,437 | .......... 5,129,933,944
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.cccviveieens [ covrrereiieieeeiee s [ eovesieissssreseessssesessensens | cvvessseessessssessesessessenes 0 [
28.  Total (LINES 26 AN 27)........ccuorrrrrreireeirserseessseriesssss s ssesssessssesssessssesssssessesssessssenses | sessseeees 6,095,343,722 | ............. 215,732,285 | ......... 5879,611,437 | .......... 5,129,933,944
DETAILS OF WRITE-INS
10T, Rt | senet et | ettt | st (U R
T102. RS Rt | seseteene st s s | ettt | eeess et (U N
T03. R R ARttt sne st | 4etesseseteesessenntessensetnnts | nerentesetantes et s tenne s tnnnes | eenetessesetantenaetntnnans [0
1198. Summary of remaining write-ins for Line 11 from overflow page.........cc.coevvnrnrnnininrnseininenns | vevveenessinesssssseseeeens (0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 @DOVE)......urrerrerrrrrrsressesssessessesssesssssssesssssnes | sessessssssesssssssasessssnees {0 [0 {0 I 0
2501. EQUITIES AND DEPOSITS IN POOLS AND ASSOCIATIONS.........coomirrerrereernrereersereeseesnnennens | ereeseesnseneenns 4,786,689 | ..o | e 4,786,689 | ...cooovvene 3,840,159
2502. STATE UNEARNED SURCHARGE RECOVERABLE.............ccoviinrirriineeneesenesseessesssesssseees | ereeseesssensens 1,354,074 | oo | v 1,354,074 | oo 1,239,569
2503. STATE TAX CREDITS.......coiieieeereeineireiseisessstsseeesssessssssssssssssssssssssesssssssssessassssssssssssessssssnssens | sessassssssessessons 885,000 | .o | e 885,000 | ..overrerriinnns 395,345
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccovvveerreninrenennininsneens | orerereneinnns 61,530,080 | ..coovenvenn 60,818,476 | ..coovvvererennes 711,604 | oo 876,181
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIN€ 25 @DOVE)........c.cuiviieeriiiiieieierecieisiecisisicisnies | eversiinnad 68,555,843 | ............... 60,818,476 | .....coovneve. 7,737,367 | o 6,351,254
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....759,220,696).............ccoerererrereeersereesisesesssssssssssssessssssssessssssssssssssssssssssessssssssessssssssnsans | sssssssssonsssssessnses 1,507,999,057 | ..cvvvvevviirereinns 1,399,143,962
2. Reinsurance payable on paid l0sses and (0SS adjuStMENt EXPENSES.........cvuirirriiiririeirere e ssssssessens | eesessssesessesssssssennes 231,278,995 | oo 230,114,238
3. LOSS QQJUSIMENT EXPENSES........ovcvveiviieiiieietsise ettt b bbbt b bbb bbb e st bbb s s se s b st et en s sesessnnetenas | srebessssessssssetensnneans 304,783,669 | ...ccoovevrierireirinns 295,101,205
4. Commissions payable, contingent commissions and other Similar Charges............c.ocvcuveeeieiecireeieiese e | creeeressssssesssesseseenas 5,651,164 | oocvvceecend 6,342,113
5. Other expenses (excluding taxes, lICENSES ANA fEES)..........c.cviuiveierieieieiceecte ettt 217,026,352 146,442,527
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvuivruireiieieiiiieieieeee st sssbeseseses | evreseessssssesesessessenas 30,481,499 | oo 32,133,393
7.1 Current federal and foreign income taxes (including $.....9,722,717 on realized capital gains (I0SSES))...........cccvvrrrvrrrrereries | corerreesssssssissssennns 29,367,080 | .ovorerrerieeieeeeeens 15,902,855
7.2 INEEAEEITEA TAX TADIIEY. ... . veo e ettt et e st s s8££ Eens e tss | 1428 eeEsee e s s eeEee e e e see s st s e st ent et e sses | eeiaetsessessent e e essenten s e sses s st s snee
8. Borrowed money $.......... 0 and interest thereon §.......... [0S DU UU DOUS TR
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,456,173,047 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........coucueeiieiiiecceeee e | e 1,392,995,933 | ..o 1,240,175,199
10, AQVANCE PIEMIUML.......cvieiviiriieiicte sttt et b bbb a bbb s et se bbbt s s s bbb b s s s s st bt et es s e b b s st e s s sebesanans | sbesessnsesasansesessnsesasnes 6,431,691 | oo 4,591,393
11.  Dividends declared and unpaid:
111 SHOCKNOIAEIS........cvvoeeevireeee iR 8RR | 48R R e R s | Rt
11,2 PONCYNOIAETS........vecvvictci ettt bbb bbb s b s bbb a et bbbt e b s s b s st e s nsesesnsess | stesssssesasssesesssseses s s et es st esessnsebans | ebsssssesassetesessea et st et n e r et st bnns
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........cvururerrirerinrininisieiseesessess s ssssessssesssssssssesss | ssessssesessesssssssssessenes 11,829,150 | oo (36,669,873)
13. Funds held by company UNder r@INSUFANCE trEAHES. ...ttt sse s sss st stessesns | sesesssssesassessessssessessstessessesssassesss | sbseessessessessssessesetassessesnssssessnenes
14.  Amounts withheld or retained by company for aCCOUNt Of OLEIS...........cvcvivieiieicec et sesssses | eevessesessssese s sessesaees 1,596,938 | oo 3,738,429
15.  Remittances and itemMS NOL AIOCAIEM...............vuiiirire ettt | H6eeb e s e bt s bbb ereas | £onte s e e st s st
16, PrOVISION fOF TEINSUIANCE. ......evvevrerrerreseasesseetseesseesseessesseesseesseesss st | H6eebe bbb sttt | et e bbbt
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FALES..........curirrurireirire et sasees | sressessessessassssssessess st s ssessanssnssesss | ssessssssnssessansnssessensanssessessnssnssnses
18, Drafts QUEISANMING........cveevieieciciece ettt ettt a st s s b s et s saessnsnnaans | evsessesssestesensenteseesas 59,371,502 | covovveerierieieinn 47,448,946
19.  Payable to parent, subsidiaries and affiliAteS............ccceiiiieiiiiireeecee ettt n e | eveeresaesae s 486,629,411 | oo 310,366,662
20, DIIVALIVES......couveeeciciereieieee eSSt b et | Seie R Rt st R et | Sebene et
21, PAYADIE fOr SECUMHES. .......cveveevicvieietete sttt bbb bbbt st bbb bt st st nntens | bestessssistessesassensesaees 85,647,040 | oo 63,861,545
22, Payable fOr SECUMHES IBNAING. ......c.u ettt s et s b s s e s b s e s ensenes | Hesetetses st eesaessesseesastsessessentsessens | 4ebeeesessessess s s e s see s st et e st ens et e srees
23.  Liability for amounts held UNAEr UNINSUIEA PIANS...........c.ruririuieeieieeieneire ettt ess st se et ess s st s st s ssesss | sesesssssessessassssssessessasssessessasssnssens | setessssssessessasssnssessestnssessessnsnssnes
24.  Capital notes §.......... 0 and interest thereon §.......... 0.ttt sttt | eebtsene st bRttt | Shsaesst ettt
25, Aggregate Write-iNS fOr HADIIHIES. ..........rvreeerereieiiecir ittt bbbttt es st e | sebssbssssnssssssssensenssnens 9,493,065 | .oeoveiiiriieiineens 11,370,292
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)...........cocviiieiiiiisieiceec et | evresessssesseses s 4,380,582,546 | .....coccvvverreirnnn 3,770,062,886
27, PrOtECEA CEIl HADIIHIES. ........cvoeveeieeiei ittt | £Eb bbb bbbttt | chbsebb bbbttt bbbt
28.  Total liabilities (LINES 26 @NG 27)........ccuurererieeererieeesiesiseessessssesies sttt | _nssissssssssnsssenenas 4,380,582,546 | .....cocoeriniiiinns 3,770,062,886
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNAS...........cvueiriiiieieicies ettt sb st bnbenas | ssessssestessessstesse s sssessessessnsenea 0 [ e 0
30, COMMON CAPIEAI STOCK. ........cvieieiiiiicictse ettt bbb bbb bbbt es st en s snnns | sbensensesnsentes et entensenas 3,000,000 | .ooverevereieieieiiens 3,000,000
31, PrEfEITEA CAPIAl SEOCK.......covevucviieieiciie ettt b st £ et s b st s st entens | H4essebntes s b b e s st s s s en b st st entesens | H1ebistense s s en s s st s st n e b s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.coiueiieicicniscse et ssbenss | sresessstessessssesse s s sssse s snsenee 0 [ e 0
33, SUMIUS MOLES.....eorveieieiiee ittt b st s s bbb s s s b st s s e bensens | sbessessessssantessesanten e s e sn s s s santens | srens
34.  Gross paid in and CONHDULEA SUMPIUS. .........uviueiriiiieieieieie ettt sttt en st sse s ssnsans | stessessstessessessnsessens 807,956,043 | ..ooovvereein 793,997,233
35, UN@SSIGNEA fUNAS (SUIPIUS).......evuivrieireieieiieiseisissse et ss bbbt s st s st en s s b essessnsanns | sressessstessessesnsassens 688,072,848 | ....coovvrvrereinn 562,873,825
36. Less treasury stock, at cost:
36.1 .o 0.000 shares common (value included in Line 30 §.......... 0) ettt et | sesebses ettt nsenees | Sbsetena sttt en
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) -ttt nnns | creressaetss et et es et s st bense st s naebens | ebnreaetasr et et st et n et et en e r et s naebnes
37.  Surplus as regards policyholders (LiNeS 29 0 35, I8SS 36).......c.cuucviririieiiicieiierereieie ettt es et ssse s sese s bessses | sessesessssessssssesenes 1,499,028,891 | ....ccovovvervrnnna 1,359,871,058
B8, TORAIS.....oueuceeeeeseeecei RS e s | seseest et 5,879,611,437 | .ooovvvvvrrrcrnne. 5,129,933,944
DETAILS OF WRITE-INS
2501. OTHERLIABILITIES.............. 8,661,536 | ... .10,384,055
2502, ESCHEATABLE PROPERTY......couitureruertmeeesessseesseesseesssse s ssssessssasssessssse st ssss st ssssesssssssssssssasssssesssssssnssssssssssassssanns | sessssssssmesssssssssssnsssanes 788,688 | ..ooooeeeceeecerieeennes 936,483
2503.  UNEARNED FEE RESERVE ...t sisesisssesss st sessnes
2598. Summary of remaining write-ins for Line 25 from overflow page... .
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........c.cuiuiieiieiiiiiieieiietesiessetsssesesbssssssssssssssssessssssessssssssssssssssssnanns
2901.
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMlOW PAGE. ...ttt ssssssssssessens | ssessesssssssssssssssssessessnssessassanes (0 I U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)........cuueuuiuiiiiiieiiisiieiseissiessessssssssssssssssssessessssessesssssssessesssssessssessessssans | sressessssessessssessessesssssssessessnsanse 0 | o 0
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGJE........cviuiiiieiiriecssieie et sessesnss | sosesssssssesesssssssessessssessesssssssenas 0 [ e 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 DOVE)......uuruurerererresssssseseesarsasssssseessnssssseesessesssssssssssssssssssssssnsssssssssnsessess | sesassssssssssssensssssessensansssssessassans {0 U 0
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct.............. (WEALEN $.....862,4671,485).......cvvoveeereerenseesiessisssssisssssssssssssssss s sssssssssssssssssssssssssssssssann | onssnssness 636,650,564 |.............. 585,413,068 |....cccrvene. 785,365,617
1.2 Assumed........ (Written $.....6,282,205,540).........ccoerreerreerreeereereeseeseesesseessiessess s eess s ssssnnnas | seensiinnns 6,005,619,005 |........... 5,681,657,648 |........... 7,599,365,012
1.3 Ceded............. (WHIEEN $.....3,542,274,823)......eeveeeeeeee s sessss e sss st sssssssssssssssssesssssssssssssssesssnsnss | sessssssaes 3,392,698,100 |........... 3,206,974,355 |........... 4,289,474,216
1.4 Net....ooovevnee (written $.....3,402,392,202).........cc.eererreeereeereereesesssees e iees s | seensiinees 3,249,571,469 | ........... 3,060,096,361 |........... 4,095,256,413
DEDUCTIONS:

2. Losses incurred (current accident year $.....2,088,797,500):
2 DHIECL. ..ottt ettt e ettt s ettt nt et entans | srenseseranes 415,724,459 | .............. 358,774,453 | .............. 479,781,353
2.2 Assumed 3,888,659,107 |.. .3,483,565,326 ...4,691,708,825

2.3 Ceded.

2,198,555,901 .1,968,545,309 ...2,648,776,254

24 NEt..ieeee s 2,105,827,665 |.. .1,873,794,470 ...2,522,713,924
3. Loss adjustment EXPENSES INCUITEA............c.cvueireuireieiciee ettt saesnns | cbessessnsanes 343,194,986 |..............316,199,604 | .............. 423,953,385
4. Other underwriting eXPENSES INCUITEA.........c.cveuiviecteiieieiec ettt bbbt bbb s e s sssebessn s senaeaes | evsssssesanns 715,729,047 911,894,062
5. Aggregate write-ins for underwriting deductions.. .
6. Total underwriting deductions (LINES 2 throUGN 5)........cucveiiieiiiiicecce e sssnas | sevsesasns 3,164,751,698
7. NetinCome Of PrOtECIEA CEIIS...........cvuiveivieeieicteie ettt bbb b bbb s s enbens | oebsesessessessnssns st sntensenas
8. Net underwriting gain (I0ss) (Line 1 MINUS LINE 6 + LINE 7).....coovuiveviireiiicteeeee ettt bess e naes | sevesesissesens 84,819,771

INVESTMENT INCOME

9. Netinvestment income earned

53,061,247 | .. ..424,337,068

10. Net realized capital gains (losses) less capital gains tax of $ 14,087,065 | .. ....(1,205,871)
11. Netinvestment gain (I0SS) (LINES 9 # 10)........cuiuiiiieiieiieiscee ettt ettt a s sae s e ....67,148,312 423,131,197
OTHER INCOME

12. Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.....483,835 amount charged off $.....26,149,527)..........overereererrereeeieeseeeseseessesessessesssessssssssens | seevserssesnss (25,665,692) (23,219,766) (31,056,701)
13. Finance and service charges not included in premiums.. 11,586,048 | .. ..10,085,746 13,571,840
14. Aggregate write-ins for miscellaneous income............. 17,125,064 | .. ..13,768,868 21,416,651
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiieieieicsie ettt 3,045,420 |...ocovereran. 634,848 |.... 3,931,790

16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)
17. Dividends to policyholders

18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........coiueieiieieciieeceeetcte ettt ssssntenanns | onvesaesssenns 155,013,503 | .............. 234,895,923 | .............. 663,757,909
19. Federal and foreign inCOME taXES INCUITEA..........c.vuiurireiiieieieiesie ettt ettt ....60,533,278 | ..covevnns 89,469,550 | .... 106,953,866

20. Netincome (Line 18 minus Lin€ 19) (0 LINE 22).........curiierrerreeiieeireieiseeisetseese et ssess st esssessessessenenn ...94,480,225 | .............. 145,426,373 | .... 556,804,043
CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, DECEMDET 31 PrOT YEAI..........ccccvvireiriicieierereiiee et ses e sessnens | sbeserenns 1,359,871,058 1,333,461,680 |........... 1,333,461,680
22. Netincome (from Ling 20)..........ccceveveueersiererrirereireinnns ....94,480,225 | .. ....145,426,373 ..556,804,043
23. Net transfers (t0) from ProteCted Cell ACCOUNLS...........cccovieiiiieiieesie ettt sesenas | ebebsssesessssssesessesesessssess | sbessssesesissesessssesesssassesens

24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....25,575,708............ccocoeveeerreerremrrreneens | cevreerreennns 164,375,656 | ....cccovvevnee 3,867,959

25. Change in net unrealized foreign exchange capital gain (loss) . .

26. Change in net deferred INCOME tAX..........c.cveviiiieieiciece ettt bbbt ssaenes | esnsessesesanes 8,905,864 | .................. 8,240,928 | ....

27. Change in NONAAMItIEA SSELS.........cccvueicviiereicies sttt sttt s s sae s s b sses s sssessesans | esessessesansan 30,798,405 |.....cccou.... 30,391,398

28. Change in provision for reinsurance.

29. Change in surplus NOES..........ccevevrvevereererreresereree
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)..

32.3 TranSfErTed 0 SUMPIUS.......cvuvvrerieerieieieissets ettt
33. Surplus adjustments:
331 PAIA MMttt
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CaPItal...........vereererirrnririeiesns sttt ss sttt
34. Net remittances from or (t0) HOME OffiCE.........couiiiieicsece bt
35. Dividends to stockholders............cccoceuene.
36. ChanGe N TBASUNY SEOCK.........vueiieveiiiieiseieis ettt sttt s bbb s bbb sses b entessens | stessessntessesssssnsassessnsastens | sbessesssessessessnsessessnssnsens | suessessessstessesssensessessnsns
37. Aggregate write-ins for gains and losses in surplus..................... 1,638,873 | .o (163,667) . (6,010,444)
38. Change in surplus as regards policyholders (LINes 22 through 37).........cceueinrnieiniinieienssseiessiessessessssessesessssenss | serssesesnns 139,157,833 |..oovverenas (10,865,802)] .... ....26,409,378
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)........c.vervuriereerrinenrireiieeeneineseieeeseeseeeess | ceeeeeneens 1,499,028,891 | ........... 1,322,595,878 | ........... 1,359,871,058
DETAILS OF WRITE-INS
0501. 2008 NORTH CAROLINA PRIVATE PASSENGER AUTO ESCROW (REFUNDS).........ccostirirrireirneirneisneisssissssens | eesseessesssssssssssesssesssneens
0502, oottt e
0503. ...
0598. Summary of remaining write-ins for Line 5 from overflow page...
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)......cuurererrerrresresessessesssessessrsssessessmssnssssssssessnsssssessesssssssssssssssas .0
1401. FINANCE AND SERVICE CHARGE REVENUE ASSUMED...........cocuiiuiiiiririsineriesiessessessesssssssssesssssesssssnees 13,307,630 | ..ccoovivrnenn. 12,625,376
1402. MISCELLANEOUS INCOME..........cooomiiemiriiriirsiireeiseins .4,057,373 |.. ....1,215,020
1403. SERVICE BUSINESS REVENUE...........cooomvuiiiiiieiiesissisesss st 326,271 | oo, 386,086 |....
1498. Summary of remaining write-ins for Line 14 from oVErflow PAGE.........cccccveuiirieicisiee e ens | coveresies e sssenes (566,210) | ....cvrvrerrnnn (457,614)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 abOVE).......covveresrerrersirsresneens 17,125,064 | .. ..13,768,868
3701. CHANGE IN ELIMINATION IN DEFERRED UNREALIZED GAIN PER SSAP 25.. .1,638,873 |.. ..(163,667) |.
3702.

3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

...(6,010,444)
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE............ccvcviveieieiesee ettt ses st sss s sssssssssessnsntas | sevessnes 3,365,423,804 |.......... 3,178,899,619 | .......... 4,108,382,948
2. NetinvestMeNtiNCOME. ..o | conesineiies 100,880,453 | ............. 109,774,806 | ............. 496,285,688
3. MiISCEIANEOUS INCOME........o.cvviiveieieiciie sttt sttt bes s s esse s s s tessesasssssesassenssnnens | ebssssssssnssas 4,379,129 [ .o 1,007,666 | ................. 4,649,449
4. Total (Lines 1 through 3) ...3,470,683,386 | ..........3,289,682,091 ...4,609,318,085
5. Benefit and [0SS related PAYMENLS..........ccovvvevieiiieicieteeee ettt s s bes s snsenaens | seeveneans 1,987,098,129 | .......... 1,823,170,210 | .......... 2,456,427,576
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccvcueierreieineineiesieienns [ e [ resiesisesesessssesessesseens | covssiesssssesessssssssessens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovveveiivriveiieieie et [ crerernaans 981,000,587 | ............. 960,638,211 |.......... 1,344,622,718
8. Dividends paid t0 POICYNOIAETS..........cucviieiieiice sttt b bbb s s bt ses s s s ssssesenans | ebessssesessssesesssssessnsetess | sresisssessssesessssesessssesesns | esestesessssesesnsesesssaesesaees
9.  Federal and foreign income taxes paid (recovered) net of $.....1,931,848 tax on capital gains (I0SSES)..........cocueveeereenes | correrrrennens 60,298,631 | ...cocoocv.e. 62,712,546 |............. 110,441,370
10.  Total (Lines 5 through 9) ...3,028,397,347 | ..........2,846,520,967 |..........3,911,491,664
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......ccciveuiuiireieiiteeeieeieiese ettt ssse st sssenans | eresaesnans 442,286,040 | ............. 443,161,124 | ............. 697,826,421
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ot ses st nnnane | serenstenend 403,692,004 | ............. 609,374,892 |.......... 1,055,904,091
12,2 SHOCKS. . veeurereeeacesesis sttt | erentnens 130,740,202 | .....oevvvnec 40,231,811 | .o 69,233,628
12.3 MOTGAGE I0BNS......orvreerireiicieie ettt s st bses st s santensns | esssnssessessassnssnssastansnsss | sressenssssnssessanssnssnssassnes | sesessessassnssessansansnssentans
12,4 REAIESIALE ... | eesinesi s 554,450 | ..o [ s
12,5 Ot INVESIEA @SSEES.....vuvuiererieireciseie sttt ettt essensnsessantas | esssssssssessassnssnssassansnsss | sressessnssnssessanssrssnssassnes | sesessessnssnssessnssnsnnssnssons
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............cc.eeuecieiericiieieeiee e | e sessenns | cevvereseeee e 321 | e 321
12.7  MISCEIIANEOUS PrOCEEAS. .......cvevevevicteeeicteieie ettt s sttt s e s s s es s snbessesassnans | snsessssinsones 36,214,944 | ............... 48,459,823 | ............. 59,507,892
12.8  Total investment proceeds (LINES 12.110 12.7)....cucieicieieeseiree et aaen 571,201,600 698,066,847 |.......... 1,184,645,932
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvereeireeisesieces sttt | serenstenend 657,048,937 | .......... 1,210,483,564 | .......... 1,504,236,033
13,2 SHOCKS. o rvevueereeeseerseeeseeeseessseees et eees sttt ennn s nnns | neneeesenas 68,927,971 | oo 17,379,409 | ..oovvvennven. 98,318,381
13,3 MOIGAGE [0ANS......cuieeiiiiieictete ettt bbbttt s bbbt s s bt snsensesans | abensesssentes et en st ans
134 REAIESIAE.....uvuivieeictcec et bbbt bbb bnas | erresesnaenes 23,199,311
13.5 Other invested assets.... 100,147,935 |....
13.6  MiSCEIANEOUS PPIICALIONS. .......ouoeeurerrirceeeeeseiieeesei ettt ss st s sttt n s st st enssessensens | ensssssssssnssnsssssessntsnesnens
13.7 Total investments acquired (LINES 13.110 13.6)......c.viieriiereeeeteeesce ettt s s sssessesssesenns | ensesssssnens 849,324,154
14.  Netincrease (decrease) in contract 10ans and PreMIUM NOLES...........ccwerrerirerniireirieeneeeeseeeessesseseesestesesessestssssessesses | rssseesessesssssssssesssssssssesss | sressssesssessessnsssessessansnes | sesessessnsssssnssnsssssnssessans
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14)......cveveveiereieiesieieseteseeetese s ssssssessesesns | eveesensenns (278,122,554 ............ (536,861,811)] ............ (450,381,731)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, €SS trEASUNY SEOCK.........cceveevevireieicieicie ettt ssse st s s snans | evresssnsenes 13,958,810 | ....ccoecnee. 11,371,207 | ..o 16,105,155
16.3 BOITOWEA fUNAS........ouuiiiiiiii ittt bbbttt | fenbesbes b st st st nsseneas | cebnsssnssnnssnnsbensbensbenssenes | senbsesbesb st
16.4 Net deposits on deposit-type contracts and other iNSUrANCE ADIIES. .........c.rverererirnrrririnrnririsesrsissssssnses | cereseesesessssssseesssssssssness | cressessssssssesssssssssssesssnes | eessssesssssssssessnsssssnssessans
16.5 Dividends t0 StOCKNOIAETS..........cuuuiverciirriiieiicciei st | senesssasnens 175,000,000 |............. 210,000,000 | ..ovvvenece 303,000,000
16.6  Other cash provided (APPHEA)........crwerreerrrerrrerreerrerereieerereeeeeees st ssessssse st sesss e ssssesssssssssesssssessnessses | srsssssssees 215,989,484 | ............ 121,385,852 | ....cooce..e. 103,735,183
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccovvuennes 54,04829%4 |............. (77,242,941)] ........... (183,159,662)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......ccccoeveevevenes | covirrenneee 219,111,780 |............ (170,943,628) | ....ccvvvvee. 64,285,028
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O VBT ....ouuveveriicriacriteiceiresies sttt sensenssnenines | senessssenens 611,742,483 | ............ 547,457,455 | ............. 547,457,455
19.2  End of period (LN 18 PIUS LINE 19.1)........ v enees e ssenesseesssensseeessnesssssesnsssssesees | conseeeseees 830,854,263 | ............. 376,513,827 | ............. 611,742,483
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[20.0001 | I [ |
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

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

The Ohio DOI requires insurance companies domiciled in the state of Ohio to prepare their statutory-basis financial statements in
accordance with the National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual
subject to any deviations prescribed or permitted by the Ohio DOI. No deviations from NAIC statutory accounting practices (“NAIC
SAP”) were used in preparing these statutory-basis financial statements.

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
No significant change

4. Discontinued Operations
No significant change

5. Investments

D. Loan-Backed Securities

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

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

As of September 30, 2012, the Company did not intend to sell the loan-backed or structured debt securities on which a
credit loss was recognized, and determined that it is more likely than not that the Company will not be required to sell the
securities prior to the recovery (which could be maturity) of their respective cost basis.

The following table shows, as of September 30, 2012, the Company’s other-than-temporary impairment for loan-backed and
structured debt securities since the adoption of SSAP No. 43R.

Financial

Amortized cost Statement date

before current Recognized Amortized Cost Fair Value at | when other-than-
period other-than other-than- after other-than- | time of other- temporary

temporary Projected Cash temporary temporary than-temporary | impairment was

CUsIP impairment Flows Impairment Impairment impairment reported
362341YFO $ 11,225309| $ 10,559,918 | $ 665,391 | $ 10,559,918 | $ 2,037,150 2009 - Q3
74436JGM3 630,998 602,254 28,744 602,254 511,510 2009 - Q4
33736XBN8 350,135 285,557 64,578 285,557 199,853 2010 - Q1
69348HCR7 471,474 446,486 24,988 446,486 359,475 2010 - Q1
74436JGM3 695,598 434,752 260,846 434,752 424,608 2010 - Q1
33736XBN8 174,522 101,351 73,171 101,351 95,031 2010 - Q2
362341YFO 10,980,737 8,368,064 2,612,673 8,368,064 6,873,600 2010 - Q2
743873BL4 4,410,578 4,224,959 185,619 4,224,959 4,224,959 2010 - Q2
74436JGM3 712,556 434,428 278,128 434,428 343,299 2010 - Q2
93934DAA5 598,338 582,428 15,910 582,428 464,522 2010 - Q2
161505GN6 115,037 59,481 55,556 59,481 59,481 2010 - Q3
20046PAG3 128,183 34,995 93,188 34,995 34,995 2010 - Q3
52108HCS1 52,569 44,203 8,366 44,203 32,167 2010 - Q3
69348HCR7 352,270 283,589 68,681 283,589 283,589 2010 - Q3
74436JGM3 402,096 183,178 218,918 183,178 183,178 2011 -Q1
93934DAA5 331,364 281,715 49,649 281,715 281,715 2011-Q1
07387AGH2 2,469,912 2,412,088 57,824 2,412,088 2,412,088 2011 - Q2
94980QAA7 2,692,993 2,559,994 132,999 2,559,994 2,533,217 2011 - Q2
743873BL4 3,301,245 3,211,663 89,582 3,211,663 3,213,711 2011 - Q3
07387AGH2 2,408,295 2,263,061 145,234 2,263,061 2,128,357 2011 -Q4
045424FJ2 202,869 178,242 24,627 178,242 178,242 2012 - Q2
Total XXX XXX $ 5,154,672 XXX XXX XXX

As of September 30, 2012, the Company had $621,296 of gross unrealized losses in the Company’s loan-backed and
structured debt securities. The Company currently does not intend to sell the loan-backed and structured debt securities
and determined that it is more likely than not that the Company will not be required to sell these securities for the period of

time necessary to recover their cost basis. If the Company’s strategy was to change and these securities were determined
to be other-than-temporarily impaired, the Company would recognize a write-down in accordance with the Company’s
stated policy.

The following table shows, as of September 30, 2012, the composition of fair value and gross unrealized losses on loan-backed and
structured debt securities by the length of time that individual securities have been in a continuous unrealized loss position:

Fair Market Value

Unrealized Loss

Losses less than
12 Months

Losses greater than
12 months

Fair Market Value of
losses less than 12
months

Fair Market Value of
losses greater than
12 months

$ 68,585,861

$ 621,296

$ 7,936

$ 613,360

$ 20,873,713

$ 47,712,148
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Real Estate

At September 30, 2012, the Company has various property holdings classified as “Property Held for Sale” that are measured at
the lower of their book value or fair market value. The properties are presently being marketed.

Effective August 15, 2012, the Company sold excess land located in Douglasville, Georgia, to a third party for a reported value
of $361,098 (Schedule A, Part 3, Column 14). In accordance with SSAP 40 — Real Estate Investments, the asset was classified
as “Property Held for Sale,” and therefore was measured at the lower of its book value or fair value less cost to sell. The
Company recorded a realized net gain on the sale of $190,152 (Schedule A, Part 3, Column 17), which is included in realized
capital gains (losses).

Effective August 1, 2012, the Company sold real estate assets located in Akron, Ohio, to a third party for a reported value of
$3,417 (Schedule A, Part 3, Column 14). In accordance with SSAP 40 — Real Estate Investments, the asset was classified as
“Property Held for Sale,” and therefore was measured at the lower of its book value or fair value less cost to sell. The Company
recorded a realized net loss on the sale of $1,617 (Schedule A, Part 3, Column 17), which is included in realized capital gains
(losses).

Effective July 18, 2012, the Company sold real estate assets located in Bridgeton, Missouri, to a third party for a reported value
of $3,325 (Schedule A, Part 3, Column 14). In accordance with SSAP 40 — Real Estate Investments, the asset was classified as
“Property Held for Sale,” and therefore was measured at the lower of its book value or fair value less cost to sell. The Company

recorded a realized net loss on the sale of $1,925 (Schedule A, Part 3, Column 17), which is included in realized capital gains

(losses).
6. Joint Ventures, Partnerships and Limited Liability Companies
No significant change
7. Investment Income
No significant change
8. Derivative Instruments
No significant change
9. Income Taxes
A Components of the net deferred tax asset (liability) ("DTA"/"(DTL)")
1. The components of the DTA in accordance with SSAP 101, Income Taxes, are as follows:
September 30, 2012 December 31, 2011 Change
(@) @) @) 4) ®) (6) () ®) )
(Col 1-4) (Col 2-5)
Ordinary Capital (Col 1+2) Ordinary Capital (Col 4+5) Ordinary Capital (Col 7+8)
Description Income gain (loss) Total Income gain (loss) Total Income gain (loss) Total
(a) Gross deferred tax
assets $ 250,561,575 |$ 30,398,964 280,960,539 249,218,454 | $  35967,482 | $ 285,185,936 | $ 1,343121|$  (5568518)( $  (4,225397)
(b) Statutory valuation
allowance
adjustment
(c) Adjusted gross
deferred tax assets
(1a-1b) $ 250,561,575 |$ 30,398,964 | $ 280,960,539 | $ 249,218,454 | $ 35,967,482 | $  285,185936 | $ 1,343121|$  (5568518)( $  (4,225397)
(d) Deferred tax assets
nonadmitted
(e) Subtotal (net deferred
tax assets) (1c-1d) $ 250,561,575 |$ 30,398,964 | $ 280,960,539 | $ 249,218,454 | $ 35,967,482 | $  285,185936 | $ 1,343121|$  (5568518)( $  (4,225397)
Deferred t
® e”f,[jf[nejx 63,137,418 102,662,858 165,800,276 66,693,669 85,779,693 152,473,362 (3,556,251) 16,883,165 13,326,914
(9) Net admitted deferred
tax assets (le-1f) $ 187,424,157 | $  (72,263,894)| $ 115160263 | $ 182524785 |$  (49,812,211)| $ 132,712,574 | $ 4,899,372 | $  (22,451,683)| $  (17,552,311)
C. Current income taxes consist of the following major components:
@ 2 3
September 30, December 31, (Col 1-2)
Description 2012 2011 Change
(a) Federal income tax expense (benefit) $ 61,707,082 | $ 107,178,319 | $ (45,471,237)
(b) Foreign income tax expense (benefit) - - -
(c) Prior year underaccrual (overaccrual) (1,173,804) (224,453) (949,351)
(d) Subtotal $ 60,533,278 | $ 106,953,866 | $ (46,420,588)
(e) Federal income tax (benefit) on net realized capital gains (losses) 13,153,285 (8,274,446) 21,427,731
() Utilization of capital loss carry-forwards - - -
(g) Prior year underaccrual (overaccrual) 76,293 12,894,805 (12,818,512)
(h) Subtotal $ 13,229,578 | $ 4,620,359 | $ 8,609,219
(i) Federal and Foreign income taxes incurred $ 73,762,856 | $ 111,574,225 | $ (37,811,368)
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

Reconciliation of Federal Income Tax Rate to Actual Effective Rate

The provision for Federal income taxes is different than that which would be obtained by applying the statutory Federal income tax
rate to pre-tax income. The significant book to tax adjustments causing this difference are as follows:

Tax Effect Effective
Description Amount Tax Rate
Provision computed at statutory rate $ 58,885,078 35%
Exempt interest income (1,106,874) -1%
Dividends received deduction (2,262,241) -1%
Prior year underaccrual (overaccrual) (974,359) -1%
Impact of nonadmitted assets 10,779,442 %
Other (464,054) 0%
Total $ 64,856,992 39%
Federal and foreign income taxes incurred $ 73,762,856
Change in net deferred income tax (8,905,864)
Total statutory income taxes $ 64,856,992

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

See Note 13

Debt

No significant change

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

No significant change

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

C,D,E,F.Dividends

On September 24, 2012, the Company paid a $175,000,000 ordinary cash dividend to Drive Insurance Holdings, Inc., a holding
company incorporated in Delaware.

Contingencies

E.

Leases

All Other Contingencies

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

The following is a discussion of potentially significant pending cases at September 30, 2012. Unless specifically noted, the Company
does not consider a loss from these cases to be probable and is unable to estimate a range of loss, if any, at this time.

As of September 30, 2012, there was one certified class action and one putative nationwide class action lawsuit challenging the
Company'’s use of certain automated database vendors or software to assist in the adjustment of bodily injury claims. Plaintiffs allege
that these databases or software systematically undervalue the claims.

As of September 30, 2012, the Company was defending two putative statewide class action lawsuits alleging that the Company
improperly steers automobile repair work to certain auto body repair shops and challenging the labor rates the Company pays to auto
body repair shops.

As of September 30, 2012, the Company was defending a putative class action lawsuit alleging that the Company charged insureds
for illusory underinsured and uninsured motorist coverage on multiple vehicle policies.

As of September 30, 2012, the Company was defending a putative class action lawsuit alleging that the Company failed to properly
reimburse sales tax on replacement vehicles.

As of September 30, 2012, there was a putative class action lawsuit alleging that the Company failed to reimburse legal fees incurred
to recover medical damages for personal injury protection benefits.

No significant change

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

No significant change

Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities

B.

The Company had no wash sales of securities with the National Association of Insurance Commissioners’ rating of 3 or below during
the reporting period.

Gain or Loss from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change

Direct Premiums Written / Produced by Managing General Agents / Third Party Administrators

No significant change
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements

A

Inputs Used for Assets and Liabilities Measured at Fair Value

1.

2.

Fair Value Measurements by Levels 1, 2 and 3

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

Level 1 - Inputs are unadjusted, quoted prices in active markets for identical instruments at the measurement date (e.g.,
active exchange-traded equity securities).

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

Level 3 - Inputs that are unobservable. Unobservable inputs reflect the Company’s subjective evaluation about the
assumptions market participants would use in pricing the financial instrument.

The Company evaluated whether the market was distressed or inactive in determining the fair value for those securities
reported and reviewed certain market level inputs to evaluate whether sufficient activity, volume, and new issuances
existed to create an active market. Based on this evaluation, the Company concluded that there was sufficient activity in
determining the fair value for those securities reported.

The valuations classified as either Level 1 or Level 2 in the table below are priced exclusively by external sources,
including: pricing vendors, dealers/market makers, and exchange-quoted prices. The Company did not have any transfers
between Level 1 and Level 2.

With limited exceptions, the Company’s Level 3 securities are also priced externally; however, due to several factors (e.g.,
nature of the securities, level of activity, lack of similar securities trading to obtain observable market level inputs), these
valuations are more subjective in nature. Certain private equity investments and fixed-income investments included in the
Level 3 category are valued using external pricing supplemented by internal review and analysis.

Fair Value Measurements at September 30, 2012:

Asset Description Level 1 Level 2 Level 3 Total

Bonds — Industrial &

Miscellaneous $ - $ 8,121,981 $ -- $ 8,121,981

Common Stock — Industrial &

Miscellaneous 624,289,972 - 11,243,102 635,533,074

Other Invested Assets -
Industrial & Miscellaneous -- --
Total $ 624,289,972 $ 8,121,981

101,238,722
$ 112,481,824

101,238,722
$ 744,893,777

Rollforward of Level 3 ltems

Total
Unrealized
Gains

Total Realized
Gains

Asset Description

Balance at
Jan. 1, 2012

Transfers
into level
3

Transfers
out of level
3

(Losses)
included in
Net Income

(Losses)
included in
Surplus

Purchases,
Issuances,
Sales and

Settlements

Balance at
September 30,
2012

Common Stock — Industrial
& Miscellaneous

Other Invested Assets -
Industrial &
Miscellaneous

Total

$ 10,198,750

$ 1,044,352

1,088,307

100,150,415

$11,243,102

101,238,722

$ 10,198,750

$ 2,132,659

$ 100,150,415

$112,481,824

As of September 30, 2012, the Company owned one privately held equity investment in The Plymouth Rock Company.
The Company has valued its shares at the most recent open market trade price. Although an independent valuation is
received each year at a significant premium to our current fair value, the Company considers this conservative fair value to
be more representative, taking into account illiquidity and other factors.

The Company purchased the sole-majority-limited partner interest in the Makaira Indica limited partnership. The
partnership invests in exchange-traded common stocks. The investment is reported on the statutory statement BA.

The Company has an immaterial investment in QCSA Group, LLC. The investment is reported on the statutory statement

3. Policy on Transfers Into and Out of Level 3

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

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

See Note 20A above.

5. Derivative Fair Values

Not applicable

B. Other Fair Value Disclosures

Not applicable
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

C. Reasons Not Practical to Estimate Fair Values
Not applicable
Other Items
H. Agents’ Balances Certification, Florida Statute 625.012 (5):

At September 30, 2012, the Company reported net admitted premiums and agents’ balances in course of collection of $110,687,233.
Of this amount, there were no premiums due from a controlled or controlling person as defined in Florida statute 625.012 (5).

Events Subsequent

The Company was not impacted by any subsequent events. Subsequent events have been considered through November 9, 2012 for the
statutory statement that was available for issuance by November 15, 2012.

Reinsurance

No significant change

Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant change

Changes in Incurred Losses and Loss Adjustment Expenses

Incurred losses and LAE attributable to insured events of prior accident years increased by $17,610,000 in 2012, which is approximately 1.0%
of the total prior year net unpaid losses and LAE of $1,694,245,167. The increase is primarily due to an increase in originally anticipated
severity of 1.7% for private passenger auto liability reserves for accident year 2011, partially offset by favorable development for years 2009
and prior. This increase was partially offset by a decrease in originally anticipated severity of .4% for accident year 2011 for auto physical
damage.

Intercompany Pooling Arrangements

No significant change

Structured Settlements

No significant change

Health Care Receivables

No significant change

Participating Accident and Health Policies

No significant change

Premium Deficiency Reserves

No significant change

High Deductibles

No significant change

Discounting of Liabilities for Unpaid Losses and Unpaid Loss Adjustment Expenses

No significant change

Asbestos and Environmental Reserves

No significant change

Subscriber Savings Accounts

Not applicable

Multiple Peril Crop Insurance

No significant change

Financial Guaranty Insurance

No significant change
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ |
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ]

2.2 |Ifyes,dateofchange:

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ |

4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

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

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2007.......

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should

be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2007.......

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 4/7/2009...........

6.4 By what department or departments?
OHIO

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ]

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

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC FDIC SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [X]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
THE COMPANY’S CODE OF ETHICS POLICIES WERE UPDATED WITH THE FOLLOWING:
- ANEW SECTION ON ETHICAL DECISION-MAKING.
- REVISED PROVISIONS ON 1)REPORTING CONCERNS ABOUT POTENTIAL MISCONDUCT, 2)DIVERSITY AND INCLUSION, 3) SOCIAL
RESPONSIBILITY, 4)PERSONAL USE OF COMPANY PROVIDED MOBILE DEVICES 5)ALCOHOLIC BEVERAGES, 6)DISCLOSURE OF
MINOR TRAFFIC VIOLATIONS, AND 7)CONFLICT OF INTEREST RULES FOR CLAIMS PERSONNEL.

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ]

Qo7
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

PART 1 - INVESTMENT

1.

PN

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes [ X] No[ ]

11.2 If yes, give full and complete information relating thereto:
THE COMPANY ENTERED INTO A REVERSE REPURCHASE COMMITMENT TRANSACTION AT 09/30/1012, WHEREBY THE
COMPANY LOANED CASH IN THE AMOUNT OF $355,000,000 TO AN ACCREDITED BANK (BARCLAYS) AND RECEIVED
$355,000,000 FAIR VALUE OF U.S. TREASURY NOTES PLEDGED AS GENERAL COLLATERAL AGAINST THE CASH BORROWED.
OUR EXPOSURE TO CREDIT RISK WAS LIMITED, AS THIS INTERNALLY MANAGED TRANSACTION WAS AN OVERNIGHT ARRANGEMENT.
THE INCOME GENERATED ON THIS TRANSACTION WAS CALCULATED AT THE APPLICABLE GENERAL COLLATERAL RATE ON
THE VALUE OF U.S. TREASURY SECURITIES RECEIVED. (SEE SCHEDULE E - PART 2 - CASH EQUIVALENTS)

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: B 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14.21 S 0

14.22 S 0

14.23 $ ...1,237,612,031

14.24 O 0

14.25 Mortgage Loans 0N Real ESIAte..........covruriieieriieinee ettt seeessesssnsnenns S 0

14.26 All Other. $ s 100,000

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ... 1,237,712,031

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 above...........cccoeueevevercerircireieinne S 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [ X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[ 1]

If no, attach a description with this statement.

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
CITIBANK, N.A. 338 GREENWICH STREET, NEW YORK, NY 10013
STATE STREET 801 PENNSYLVANIA AVE, KANSAS CITY, MO 64105
RBC INVESTOR SERVICES TRUST P.0. BOX 7500-STATION A, TORONTO, ON M5W 1P9

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
NONE
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ | No [ X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

NONE

Q07.1




Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access

PART 1 - INVESTMENT

to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1
Central Registration Depository

2
Name(s)

3
Address

30107 STATE STREET GLOBAL MARKETS, LLC 225 FRANKLIN ST BOSTON, MA 02110
105466 BECK, MACK & OLIVER LLC 360 MADISON AVE, NEW YORK, NY 10017
153729 MAKAIRA PARTNERS, LLC 4747 EXECUTIVE DRIVE, SAN DIEGO, CA 92121
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No [

17.2 If no, list exceptions:
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ 1] No[X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ | No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Losses LAE IBNR Total
........................................................................................................................................................................................................ 0
Total v | e XXX | e 0.0 S [ () I [0 IO 1 [P [ (O (V) I 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0%
5.3 A&H expense percent excluding cost containment expenses 0.0%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2012 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoooicnnionnc AL | i L 918,053 648,838
2. Alaska......connnnrnnec AK L ..380,896 ....290,337
3. AMZONA....eeneeneeeen AL | L 8,955,726 5,843,980
4. Arkansas.......nnn AR | Lo | v 1,947,166 | e 2,206,294 | ... 1,638,044 | o 1,138,602 1,461,797
5. California........ccccooverveviniennnnn. CA | e L .24,725,358 L27474,352 | .... 23,996,855 | ... 20,516,550 | ...... .10,232,920 | . ..22,418,435
6. Colorado.......cccoeconurmrrnerineenn.CO [ v [OOSR 8,001,479 | oo 9,174,195 | oo 4,748,638 | ..oovvvrrenn 6,060,499 | ..oovorrririnnn 4,026,178 | ..ovvoeirerenn 4,178,882
7. Connecticut..........oouvniveirennnne CT|oe [T IO 85,076,198 | ...ovveevennee 88,824,915 [ .coovvrnnne 52,954,385 | ..cooviirinnnee 55,106,423 | ....cccrvrnnnc 62,364,660 | .......oevenne 63,177,300
8. Delaware.......ccccoomermirniirneinnees DE[....... Lo [ [ e | e 27,923 | oo 95,963 | .ovoverierieii 190,133 [ oo 301,748
9. District of Columbia................. DC|..... L 2,405,983 | .o 2,371,115 | v 2,277,720 | covvreireren 2,039,460
10, Florida. ... FL]....... L 188,130 [ oo 420,999 | .o 1,956,396 | ..cooovvvvvrenen 2,656,550
11, GeOrgia....cveeeeeereereirneineinees GA|...... L 2,866,163 | ..ooovvvrrrrrriiinns 16,625 | ..o 978471 | v 3,068,899
12, HaWali. .o HI|....... L 6,524,291 | oo 7,931,148 | v 4625427 | oo 5,220,602
13, 1dah0...cccccccce D{..... Lo [ | e (D) | e 36,466 | ..o (500,312) [ ovovverrrirnns 143,540 | oo 165,870
14, [lNOIS....cooueverririereereericrienens ILy..... L 869,977 | oo 1,291,495 [ oo 2,416,304 | oo 1,934,656
15, Indiana......ccovevnevnceneeneeneiieens IN .o L 152,457 | oo 1,084,850 [ .cooovvvveenienns 434904 | ..o 1,239,927
16, 1OWa...ocveicrene IAf....... L 619,700 | oo 475564 | oo 932,933 | o 1,545,613
17, Kansas.......cveennennene KS [ i L 179,507 [ oo 44244 | ..o, 146,719 [ oo 546,886
18, Kentucky......coovvevenrvnrrrenen KY [ L 42,839,569 | ...ccoovrvnee 38,323,507 [ ooooervrene 28,875,571 | covvverierenn 25,502,825
19.  Louisiana........cccccceervrrrvnrenn LA [ oo, L 427,827 | ... .282,987 | .. ...781,716
20. Maine.....ccooeverrerreersrrisnrenn ME | L 835482 | .oovveriinnn 2,007,505 | .ovverrrrrrnn. 891,086
21. Maryland.......cc.ccocooevierrienee.MD | e [T ISP 18,642,848 | ...cvvoerern.n 17,162,130 [ oo 9,645,645 | ..ovveviriann 8,518,780 | ..ooevvrrrrnen. 13,325,949 | oo, 13,643,397
22. Massachusetts..........c.c.coevene. MA ... Loerroees | e, 5,230,792 | ..cvevevsrr0rnn.5,168,867 | oo 4470154 | oo 2,907,024 | ccoovverinn 5,164,304 | .coovvererenn 7,272,073
23, Michigan.........ccoooverovrireirenins Ml ... Lo [ o | oo 36,627 | oo, 294,905 | .oovereriianns 353,928 | oo 2,810,708 | .covvvrrrrenn 3,032,864
24, MinNesota........ccoovrrvvererirnenn. MN]....... Leeviene | e 4,035,281 | .ovvovvreenrnn 4,132,045 | 2,395,769 | ..oovveririnnn 2,336,684 | .coovverirnn 1,763,939 [ oo 1,680,682
25, MiSSISSIPPI...vvuverrvrnrreriirieneens MS|...... Loervoeer | v 3139 [ i 5,347 | 247,001 | oo 1,030 | oo 819,557 | oovvverrerin 1,280,762
26.  MiSSOUT. ..o, MOJ....... [N ISP 80,922,858 40,759,774 | ..o 24,202,649 | ....cooone 26,179,517 | oo 13,150,018
27, Montana........cccoeeeeeeenrienniennes MT]....... Leorrooee | e 386,070 | .oovvverrrrrnn 481,046 | oo 151,966 [ ..oooveereerennns 978,904 | .o 204,813 | oo 561,632
28. Nebraska........cccoovvmrirnrirnrnnnes NE |...... Lo | s 27,391 [ coieeennd 981 | 9811 | oo 3,264 | o 138,702 [ oo 146,087
29. Nevada.....coovmrvmrinriniins NV |..... [N ISP 1,391,356 | ..oooovvierenn 1,614,545 | 2,006,395 | ..ooovrriinnne 3,820,115 | oo 3,619,027 | oo 4,215,498
30. New Hampshire........c..ccoouuncee. NH{....... [OOSR 103,701 | v 109,082 | e 23,163 | oo 85,632 | .o 262,237 | oo 282,452
31, New Jersey.......covneernrenennn. NJ| ... Lo | v 1,742 | o 18,000 [ e 1,161,783 [ oo 907,228 | .ovvverreienae 1,576,804 [ .oovvvvrenne. 2,085,237
32, New Mexico.......cconvrrrrerrennes NM]....... [ISSUOTORN EOOTTR 388,252 | v A24776 | e 241,150 | oo 506,987 [ e 784,996 | ..o, 649,330
33, New YOorK...oooooeeonrneevneeee e NY [ L ..132,316,692 61,114,608 ..55,650,752 ...32,584,985
34.  North Carolina..........cccooeeeee....NC | ... Lo [ | cvreneenennniennene(3,220) | o 1127794 | i (6,197) | e 182,380 [ .ooooveerircirnnns 654,198
35.  North Dakota.........ccccoeveeeeee . ND | oo Lo [ | e 13T ) [ Lo | e 13,782 | oo 21,515
36.  ONi0...ccoovveenereneineineen . OH L .29,952,506 25,438,552 13,524,820 | . ...14,838,276
37.  Oklahoma.........ccccouvrrrrnrnnn. OK | oo Lo [ | e 13778 | 112,914 244,497 346,724
38, Oregon.......cocemeenernsrnnnennn . OR | i [N IO 137,205 | oo 1,532,306 | .oooovrerrinnes 3,607,913 | oo 1,658,754 [ oo 502,699 | ..coovrriiene. 2,443,219
39. Pennsylvania..........cccoeeeen PA | o [N IS 12,658,735 | c.ovvvvrrnee. 15,992,305 | ..oovvrirenne 9,802,868 | ....ocovvenne 11,965,177 | e 9,360,361 | oo 12,040,739
40. Rhode Island.........ccccconeennen. Rl e [T ISR 36,881,546 | ...........c.... 36,040,457 | ..covvvvenee 21124423 | oo 23,932,325 | oo 29,221,670 | oo 30,862,525
41. South Carolina...........cccccee0ee...SC| . Lo [ | e (2,552) [ ovoereeiiiienne 22,731 | s 368,642 | .o 325,030 | o 524,922
42.  South Dakota.........cccccouerneeee.SD | e Lo [ | eeveeinsiesssiessessens | oeriseissinsiei (1,053) [ vvoeeeireireiieeene (7 Y4 ) [— 71,892 [ oo 40,940
43. Tennessee........covmeveeennene IN | i Lo [ | v 12,291 | e 131,843 [ oo, 5,900 | v 248,537 | oo 304,538
VYIS -V TRRRRRINS . § ISV [T ISR 20,108,973 | .cooovvverennee 19,995,695 | ...covorvrnnncd 6,945,475 | covvrviine 7,809,672 | cvvveeriiinnn 4,327,737 | oo 3,969,707
45, Utah...coooovcninininennn UT [ESSURTOON EOPT 361,686 | ..ocvererecrirnennn 414587 | oo 139,708 | covooeveereecernn 228,066 | ..cvoeverrierineens 92,296 | oooveireieis 138,588
46.  Vermont.........ccoovevmernerneennn VT | i L 1,728,456 | .oovvvenne. 2,060,844 | ..o 1,446,659 1,443,613 1,837,850 [ covovvrcirnen 2,355,906
47, Virginia.......oocoveeneenernennenen VA | L ..2,168,740 ..2,882,346 | ... 11,029,673 ...1,691,140 3,048,421 [ oo 4,612,345
48.  Washington..........ccccconeeneee WA | i L 93,423,901 78,774,809 | ..coovvvvnee 50,597,545 34,860,323 46,346,168 34,584,695
49.  West Virginia.........occovevrveee WV i Lo | vevenerneninenenn(2,924) | oo | e 217,033 307,724 | v 410,362 549,675
50.  WisCONSIN......coceeereeremreennee WH e L ...408,346 | .... 105,560 ..240,641 ...355,137 ....396,183
51, Wyoming......cocovevvernmrnerenn WY [ i, Lo | e (1A12) | 6,560 | coooeerrerierierins 20,266 480,176 175,759 308,301
52.  American Samoa..........c.c.ee.en. AS|...... N e | s [ e | s | s |
53, GUAM..coiees GU]....... N e | s [ | s | 5133 [ e 6,898
54.  Puerto RiCO.......coocvrvvrrrniirens PR[...... Lt [ [ e [ v | s | . 2,073 | oo 4,323
55.  US Virgin Islands.........c.ccnuuunnce VIf....... Evveriec [ e [ | | e, 17,714 | s 17,641
56. Northern Mariana Islands......MP | ....... N e | v [ e | | s | ————————-
57. Canada........coererrmrrnrnnnns CNJ....... Lo [ v [ eoesiesissssiesssssssenes | evveessesssssnnens 132,640 [ ooovveerrnnns 567,574 | oovvverrerinne 2,590,441 | oo 2,790,766
58. Aggregate Other Alien............. (O N [FD.¢.0, SO [ (0] I (O (O (O] {01 0
59.  TotalS......ccoorvrerrerrrerrerrerierienn, (a)......52 | ... 662,461,483 | ............ 598,475,256 | ............. 396,231,226 | ............ 339,317,297 | ............ 354,767,812 | .............. 336,619,620
DETAILS OF WRITE-INS
5807, e [ e XXX ervooe [ | e [ eissiesissssssssssssssssins | cessssssssssssssssssssssssssens | sressesssessessesssesssesssenses | sessisssnssssssssss s
5802, ooiieeeieeeeeeeeeeeeesnsnnes [ e XXX v [ | e [ | cestssisssssisssesssssnssiees [ srensessess st essiennes | serens s
5803, o [ e XXX ervooe [ | e [ | cesssssessssssssssssssssssssssens | sressessesssessessesssesssenses | sessnssinsss s
5898. Summary of remaining write-ins
for Line 58 from overflow page.....|..... XXX oo [ (0] IO (01 SN (01N SO (U1 IO (0] O 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX oo [, (O 0 [ 0 [ 0 [ (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insertthe number of L responses except for Canada and Other Alien.

Q10
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

THE
PROGRESSIVE CORPORATION

34-0963169

OH

PROGRESSIVE DIRECT HOLDINGS, INC.

PROGRESSIVE COMMERCIAL HOLDINGS,

DRIVE INSURANCE HOLDINGS, INC.

TX 2

DE 2

INC.
83-0371538
83-0371533
20-1583033 DE
DE DE
PROGRESSIVE | [PROGRESSIVE | [PROGRESSIVE PROGRESSIVE B
, . y , ,
PROGRESSIVE PROGRESSIVE PR%(;{%EKS,E“ E MOUNTAIN ([ilt{)(lil(;vlklglfgl[ZE NATIONAL PROGRESSIVE | | ARTISAN AND UNITED WEST MOUNTAIN PREFERRED BAYSIDE PR(JH(;RWEi?:VE Sgﬁﬂ;ﬁg;’;\l
FREEDOM SPECIALTY AUTO PRO INSURANCE LAUREL CASUALTY || CONTINENTAL EXPRESS TRUCKERS FINANCIAL INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE
INSURANCE INSURANCE INSURANCE COMPANY ASSURANCE COMPANY INSURANCE INSURANCE CASUALTY CASUALTY COMPANY COMPANY COMPANY COMPANY COMPANY CORP. COMPANY
COMPANY AGENCY, AGENCY. INC COMPANY COMPANY COMPANY COMPANY COMPANY .
INC. R
2- .. - -
20-3187886 34-1804869 S31772717 (’1“5514::2884: 23-2599971 zlosgol‘)zzés‘; 06-0281045 59-3213719 59-3213819 36-3298008 95-2676519 93-0935623 34-1287020 39-1453002 31-1193845 9195231'0'::70 51955'93581778040
15512302 L g 1 on - 1 155-44180 oH B 1 155-10243 155-10193 155-10194 155-11770 155-27804 155-35190 155-37834 155-42994 155-17350 on a 1 N B 1
NJ 1 OH 1 OH 1 NY 1 oH 1w 1 OH 1 on 1 oH 1 OH 1 Wi 1 oH 1
B ; PROGRESSIVE
PROGRESSIVE | [ PROGRESSIVE PROGRESSIVE PROGRESSIVE | | PROGRESSIVE | | PROGRESSIVE PROGRESSIVE DRIVE NEW PROGRESSIVE Pﬁ%‘;ﬁﬁﬁ;ﬁ Zgﬁ&fﬁg&f P“S‘;‘gﬁiﬁ{{v £ Ngi?ﬂ&?sg\é;bl Pi%iﬁzi]g E || PROGRESSIVE CASUALTY
ADVANCED MARATHON SELECT MAX PALOVERDE PREMIER UNIVERSAL JERSEY MICHIGAN INSURANCE ADVANTAGE INSURANCE INSURANCE INSURANCE DLP CORP. INSURANCE
INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE INSURANCE COMPANY AGENCY. INC COMPANY COMPANY COMPANY COMPANY
COMPANY COMPANY COMPANY COMPANY COMPANY COMPANY OF COMPANY COMPANY COMPANY - AGEREE, IR - - 20-2625201
ILLINOIS 34-6513736
z 12 . 5
62-0484104 33-0350911 59-3213815 34-0472535 86-0686869 36-3789786 36-3789787 68-0004572 34-1787734 3145‘ 5' 3;5:;; 272393886 7125 511?)9075? 91'5 5' 'ﬁizf 3145 5103?215927 15524260
155-11851 155-37605 15510192 155-24279 155-44695 15521735 15521727 155-11410 155-10187 Wi on | o . on on OH 1
oH I I LY 1 on 1 on 1 N 1 OH 1 Wi 1 NJ 1 MI 1 - oH 1
PROGRESSIVE PROGRESSIVE PROGRESSIVE | [ PROGRESSIVE PC
DIRECT GARDEN STATE SPECIALTY GULF INVESTMENT
INSURANCE INSURANCE INSURANCE INSURANCE COMPANY
COMPANY COMPANY COMPANY COMPANY
34-1524319 22-2404709 34-1172685 34-1374634 341576555
155-16322 155-14800 155-32786 15542412
on 1 NJ 1 o 1 on 1 DE 1
GADSDENAL, TRUSSVILLE/
LLC ) CAHABA AL,
PROGRESSIVE PACIFIC FR?:I,{]E&SE\’E PROGRESSIVE | | PROGRESSIVE LLC
RSC. Ine MOTOR CLUB MANAGEMENT| | INVESTMENT ADJUSTING
e COMPANY, INC.| [ COMPANY, INC.
CORP.
OH 1 34-1574448 5 ) on 1
95-2706008 133673368 34-1378861 34-1574447
oH 1 y
CA 1 v . DE 1 OH 1
PROGRESSIVE
COUNTY MUTUAL Makaira
INSURANCE COMPANY PROGRESSIVE WILSON VILLAGE GARDEN SUN PROGNY PROGRESSIVE
(A Texas county mutual Indl ca.LP PREMIUM MILLS LAND TRANSPORT INSURANCE AGENCY, VEHICLE
. s Loed e BUDGET, INC. co. CORP. SERVICES, INC, SERVICE COMPANY NAME
insurance company .. . INC COMPANY
managed by Progressive (a limited partnership
) N in which Progressive FEDERAL EMPLOYER IDENTIFICATION NUMBER
Casualty Insurance pa 2 34-6530101 34-1324270 51-0295493 99-0311966 11-3203413 20-2702408 NAIC GROUP AND COMPANY CODES
Company) asualty Insurance
. OH 1 H 1 DE 1 HI 1 NY 1 OH 1 enership:
Company is the sole 9 o 9 o Ownership
74-1082840 F— State of 1. Wholly owned and controlled
limited partner) i indi
155-29203 P Incorporation 2. As indicated

AS OF 09/30/12
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

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

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members
0155...... The Progressive Insurance Group... {00000...... 34-0963169 | ...oovvrvirernnn 0000080661 | New York Stock Exchange.. | The Progressive Corporation............c.ccueevveceniereirieennns OH....cc.c.... UIP..oine Board, Management...........coccevirreiieninieinnns Board........ccoooves [ oviiininnas The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 83-0371533 | oo [ e [ Drive Insurance Holdings, INC........cccocvviieniieniccenens DE............ UDP............. The Progressive Corporation.............c.ccevieunne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 11410...... 68-0004572 Drive New Jersey Insurance Company..........c.coceeeereeennes N A e Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 24252...... 34-1094197 Progressive American Insurance Company............c.c.eee.. OH.....cc... A e Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 17350...... 31-1193845 Progressive Bayside Insurance Company. Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 24260...... 34-6513736 | ... . | Progressive Casualty Insurance Company. .. | Drive Insurance Holdings, Inc............... .. | Ownership.. ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 34-1576555 PC Investment Company Progressive Casualty Insurance Company.......... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... [29203...... 74-1082840 Progressive County Mutual Insurance Company................ T (A, Progressive Casualty Insurance Company. Management..... | ....ccocovvenee. The Progressive Corporation. |2, 3.......
0155...... The Progressive Insurance Group... |42412...... 34-1374634 | ... . | Progressive Gulf Insurance Company....... .. | Progressive Casualty Insurance Company. ..| Ownership.. ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 32786...... 34-1172685 Progressive Specialty Insurance Company Progressive Casualty Insurance Company. Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... Trussville/Cahaba, AL , LLC.........ccccoovrvvrnierreieieiiernisnieenes Progressive Specialty Insurance Company......... Ownership ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |429%...... 39-1453002 | ... . | Progressive Classic Insurance Company.. . . | Drive Insurance Holdings, Inc.... . | Ownership.. ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 20-2625201 Progressive DLP COMp......c.ocvieicvniieieieniieiessieseseisseenns Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10067...... 99-0311930 Progressive Hawaii Insurance Corp...........ccoevevevrivercnnns Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10187...... 341787734 | ... . | Progressive Michigan Insurance Company. . | Drive Insurance Holdings, Inc. . | Ownership.. ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 35190...... 93-0935623 Progressive Mountain Insurance Company. Drive Insurance Holdings, Inc.... Ownership ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 38628...... 34-1318335 Progressive Northern insurance Company Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... [42919...... 91-1187829 Progressive Northwestern Insurance Company. OH....ccc.... A Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 37834...... 34-1287020 Progressive Preferred Insurance Company............ccccevee. OH....ccc.... A, Drive Insurance Holdings, Inc. Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10050...... 72-1269745 Progressive Security Insurance Company. LA e A Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 38784...... 59-1951700 Progressive Southeastern Insurance Company INcce A Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 27804...... 95-2676519 Progressive West Insurance Company..........ccoeueeeveeeeens OH............ A Drive Insurance Holdings, INC.........cccovrvvrienennen. Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 27-2393886 Progressive Commercial Advantage Agency, Inc............... OH............ NIA s Drive Insurance Holdings, Inc.... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 20-1583033 Progressive Commercial Holdings, INC..........ccccocviirinennnee DE..ccovenee NIA s The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 101%4...... 59-3213819 | ..o | e [ Artisan and Truckers Casualty Company............ccocvvevrenee |1 A Progressive Commercial Holdings, Inc............... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10243...... 06-0281045 National Continental Insurance Company............ccccceuvenee. NY.oooiine A Progressive Commercial Holdings, Inc............... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 12879...... 20-4093467 Progressive Commercial Casualty Company.............cc....... OH............ A Progressive Commercial Holdings, Inc............... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10193...... 59-3213719 Progressive Express Insurance Company............cccoevvvnens OH............ A Progressive Commercial Holdings, Inc............... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 11770...... 36-3298008 United Financial Casualty Company..........c.cccovvvevereviennn. OH............ A Progressive Commercial Holdings, Inc............... Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 83-0371538 Progressive Direct Holdings, INC.........cccccovvevniinninniinas DE............ NIA...cconne The Progressive Corporation...............cceevnes Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |44180...... 23-2599971 Mountain Laurel Assurance Company............ccoeveereeenens OH............ A Progressive Direct Holdings, InC........cccccocviiinne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 11851...... 62-0484104 Progressive Advanced Insurance Company............ccco....... OH............ A Progressive Direct Holdings, InC........cccccccvviinne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 58-1772717 Progressive Auto Pro Insurance Agency, Inc...........ccce...... | I NIA....ccooine Progressive Direct Holdings, InC..........ccccvurunae Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... [44288...... B2-1444848 | ..o [ e [ Progressive Choice Insurance Company...........ccccceviveunne OH............ A Progressive Direct Holdings, InC...........ccccourunne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 16322...... 34-1524319 | ..o Progressive Direct Insurance Company............cccocovuevevennee. OH............ A Progressive Direct Holdings, InC...........ccccvvrunne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... | .c.ocooerrerens | coverrererneininns Gadsden, AL, LLC.....c.ooirereecrceseseeeseeeene OH............ NIA...cn. Progressive Direct Insurance Company.............. Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

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

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

0155...... The Progressive Insurance Group... [ 12302...... 20-3187886 | ..o | wereereireriresenes | ereeereresissisesesesi e Progressive Freedom Insurance Company............cccvcuveen. N (A, Progressive Direct Holdings, InC..........ccccccevunee. Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 14800...... 22-2404709 Progressive Garden State Insurance Company.................. [\ S A s Progressive Direct Holdings, INC..........cccovvivene Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 37605...... 33-0350911 Progressive Marathon Insurance Company...........ccccc.vee.. Ml A Progressive Direct Holdings, INC..........ccovrivene Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 24279...... 34-0472535 Progressive Max Insurance COmpany.........ccoccueerereenens OH............ A Progressive Direct Holdings, INC..........ccovriuene Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |44695...... 86-0686869 Progressive Paloverde Insurance Company............cc........ ING A Progressive Direct Holdings, InC........c.ccocviiinne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |21735...... 36-3789786 Progressive Premier Insurance Company of lllinois............ OH............ A Progressive Direct Holdings, InC........c.ccccviiinne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 10192...... 59-3213815 Progressive Select Insurance Company..............c.ceoeveee. OH............ A, Progressive Direct Holdings, InC........ccccocviiinae Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 34-1804869 Progressive Specialty Insurance Agency, Inc OH............ NIA..cccoine Progressive Direct Holdings, InC........c.cccccvviunne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |21727...... 36-3789787 Progressive Universal Insurance Company. Wi.....oo.e.. A Progressive Direct Holdings, InC........cccccccviiinne Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 99-0311966 | ....vevrrevererres [ errereieirieeins [ Garden Sun Insurance Services, ilC.........cccocvrrrienninnns Hloooorriene NIA...cccoine The Progressive Corporation...........c.ccccevieunns Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... | 00000...... 95-2706008 | .....c.cvvverenes Pacific Motor Club The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 11-3203413 | ..o PROGNY Agency, Inc The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... B4-15TA4AT | oo | e [ Progressive Adjusting Company, INC...........ccocveevererieneenen. The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 13-3673368 |.....ccvvvvenn Progressive Capital Management Corp The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 34-1378861 | ..o Progressive Investment Company, Inc The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 34-6530107 [ oo [ eorerieirnireiees | v Progressive Premium Budget, InC..........ccocverevviniirerinnnne The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... {00000...... 34-1574448 Progressive RSC, Inc The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 20-2702408 Progressive Vehicle Service Company. The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 51-0295493 Village Transport Corp. The Progressive Corporation Ownership......... ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000...... 34-1324270 | ... .. | Wilson Mills Land Co. .. | The Progressive Corporation..... . | Ownership.. ...100.000 | The Progressive Corporation. |1, 3.......
0155...... The Progressive Insurance Group... |00000......{........cc.cc...... Makaira Indica, LP Progressive Casualty Insurance Company.......... Other.....cccovvvee | e, The Progressive Corporation. |1, 3, 4.
Asterisk Explanation
1 Schedule Y Part 1A is a common schedule for all companies in The Progressive Insurance Group, however column 10 requires specific relationship information relative to the reporting entity.
2 Progressive County Mutual Insurance Company is a Texas county mutual insurance company that is controlled, but not owned by Progressive Casualty Insurance Company.
3 None of the companies in The Progressive Insurance Group are Federally chartered or insured institutions and therefore, do not have Federal RSSD numbers.
4 Makaira Indica, LP is a limited partnership in which Progressive Casualty Insurance Company is the sole limited partner.




Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

Current Year to Date

1

—~
SO UTA WN

. Farmowners multiple peril

. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence..
. Medical professional liability - claims-made.
. EARNQUAKE. ...
. Group accident and health.............cccveieveiieiieeecee s
. Credit accident and health....
. Other accident and health
. Workers' CompenSation............ccccueeeeinicreieeeeee s

. Auto physical damage
. AIRCIaft (Al PETIS).......vvveeveceeceeice et nae

. International..
L Warranty........oeeeeneeneseees
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business
s TORAIS o tes

Homeowners multiple peril...

Other liability-0CCUITENCE. .........cverviveceeieieeesee ettt ses

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence

Products liability-claims made.............ccccoovcveviieiiieecessee e

19.2 Private passenger auto liability
19.4 Commercial auto liability......

....11,800,446
.6,773,489

366,575,577
...28052,557
185,896,984
""""""""""""" 12,353,989
198,299

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial multiple peril.

. Financial guaranty.
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake........c.ccoeuveeeviecesicienns
. Group accident and health

. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
- WaITANEY ...
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS ottt

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

. Auto physical damage.........ccoeviieiriireieiee e
. AIRCraft (all PETIIS).......cvivveiceiceeeeeereee et

30,210,368
..................................... 197236.129

.(271,431) ...

..1,237,025

40,316

: Sum of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Prior........ | ooeveerienins 282,203 | .o 61,329 | oo, 343,532 | oo 135,713 | oo, 7,100 | oo, 142,813 | oo, 142,250 | oo 9,719 | i 33,691 | oo 185,659 | oovovviiieeiiniis [CZ0) | (10,819) | oo, (15,059)
2. 2010u s [ errererissienans 328,597 | oo 74,864 | oo, 403,461 | .o, 155,483 | oo, 13,970 | oo, 169,452 | oo, 170,794 | v 30,113 | o 38,626 | ..ooverieriennas 239,532 | oo (2,321) [ oo 7844 | i 5,524
3. Subtotals
2010 + Prior........ | cooereerenieenaad 610,800 | ..cooorevrrecnnen. 136,193 | .ooovirrcre. 746,993 | .o 291,196 | oo, 21,070 | oo 312,266 | .oooverererinns 313,044 | oo, 39,831 | oo, 72,317 | oo 425192 | oo, [(CETS10)) (VL4 (9,535)
4, 201 s [ 722471 | . 224781 | oo, 947,251 | oo 411,401 | o 69,024 | ....ocoveenn 480,424 | .o 324,342 | oo 76,282 | oo, 93,348 | oo 493,972 | oo, 13272 | v, 13,873 | oo, 27,145
5. Subtotals
2011+ Prior ... | cooovveerennaes 1,333,271 | oo 360,973 | oo 1,694,244 | ... 702,597 | oo 90,093 | ..o 792,690 | ..ooverenn 637,386 | ..ooororrererraans 116,113 | oo 165,665 | oooveerrcrannad 919,164 | oo 6,712 | oo 10,898 | oo 17,610
6. 2012t e 0.0 S 0.0 S .0 S I D 0.0 S [P 1,537,795 | oo 1,537,795 |............... .S S [P 665,660 | ....cccouuee. 227,958 | oo 893,618 |............... D00 T P )0, 0 T P XXX e
7. Totals....ooereres | o, 1,333,271 | oo 360,973 | oo 1,694,244 | ..., 702,597 | oo, 1,627,888 | ................ 2,330,485 | ..ooverrrrrenn. 637,386 | ..ooovrrrrrinnn. 781,773 | oo, 393,623 | ..coovrrenen. 1,812,782 | oo 6,712 | oo 10,898 | oo, 17,610
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ................ 1,359,871
| P 0.5% (2. oo 30%([3. e 1.0 %

Col. 13, Line 7

Line 8

4 i 13 %




Statement for September 30, 2012 of e PROGRESSIVE CASUALTY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

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

* 2 4 26 02 0124 900O0O0O0 3 =

* 2 4 26 02 0123650000 3 =

Q15



Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. AIPSO SUPPLEMENTAL CAIP SERVICING FEE RECEIVABLE...........ccccccoeviereeereereereeenens | verseereeeneene L 11,250 | s | e 711,250 | oo 867,109
2505. PLIGA RECEIVABLE 354 | ... ..9,072

2506. PREPAID EXPENSES..........oovoeeeeeeeseeeeeeeseeeessssessssssesssssssssssssssssesssssnssessssssssssssssssnssnssesssnsons | svsenssenennsei 0,509,669 | 1orvrernrnn54,509,669 | cooveovvevrecvcreiinn [0
2507. MISCELLANEOUS OTHER ASSETS........covvimrnrrneineinsinsiessessssssssssssssssssssssssssssssssssssssssssssnss | sonssnssinnssnsi0,308,807 | rivivrirnsrnnnn8,308,807 | wovorvvnivciiciiciiene [0
2597. Summary of remaining write-ing for LiNg 25.........ccoivnrnrinnrnnnssniesssessessssesssssssssssssssssseens | nnssseseennsss0 1,930,080 | vovvnnernnn 060,818,476 | oo 711,604 | oo 876,181
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. INTEREST EXPENSE ON INTERCOMPANY BALANCES..........oovmiireineineeeeisesiesiseeissisesssssssssssssssssssssssssssssnssas | sesssssssssssnsssnns (G A 10) ] P (457,614) | .oveoene. (493,526)
1497. Summary of remaining Write-iNS fOr LINE 14...... o ittt sttt sttt nes | srsnssesnnsenssnens (566,210) [ ..ovovveerernerenns (457,614) | .ovoverceens (493,526)

Q16




Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI..........cuiviieireieteie et sss s st ssssans | sestesssssssessessssessesaens 482,458,773 | oo 490,091,498
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. .........evueieiirieicicise ettt snsenns | sbessessesnssssessessnsensenas 11,692,198
2.2 Additional investment made after @CQUISIION.............covveveevcviieeiceceeie ettt sesaenes | sbessesesssssssesessesseseesas 11,507,113
3. Current year Change iN BNCUMDIANCES...........ceuiueiierieieieesiseseisstesse s ss et se s ss sttt s s b s s s s s n s s s s st ensesas | Hinbessessessssasses et st esses et st s bt ensns
4. Total gain (I0SS) ON AISPOSAIS. ......creurerrerrrrerrerreerereeseesesesssseesessssessesessessssssessessesssssssssessesssssssssessessssssessessenssnssessessansssssessessanss | ssesssssessessasssnssessessnsaness 186,610
5. Deduct amounts received on disposals............ccceerieieriinnens 554,450 |...
6. Total foreign exchange change in book/adjuSted CATYING VAIUE............cccvuvcueeieieeee ettt senas | estesae s sss s st e s ses s ssans
7. Deduct current year's other than temporary impairment FECOGNIZEM............ceuiuiueireiciisieee et snsns | sressessesssssssessssssesesssnes 256,590 ..4,493,963
8. Deduct current year's depreciation............cccveereeenieesise e ...10,936,288 | ..o 14,198,131
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..494,097,365 ...482,458,773
10.  Deduct total NONAAMItEEd MOUNES..........c.ccviveiieiciiiie ettt s bbb s s s | chssesses st st es et st st s bt ensenseensnea .
11, Statement value at end of current period (Ling 9 mMINUS LINE 10).......iveuiiiiererisieierisiisssssessessessesssessssssssssessssssansssssssssessessns | sressesssssssassesssssssesses 494,097,365 | oo 482,458,773
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAN.........c.cvcviveveieieseeseeseieteses | evrereisssese e seessssenees 0 [ s
2. Cost of acquired:
2.1 Actual oSt at tiME Of ACQUISIION. .........eveevcveieei ettt ettt b s b se s s s ssesntas | sstessessssssssssesssssssessessesssessesessnsans | seessssssssssessnsastessessnsesses e bnsesaesereaes
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other............cccovvernrireininrnernieseseeeenens
4. Accrual Of diSCOUNL.........ccovueiiiriieieiciee e \
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on diSPOSAIS...........cvvvrereriurienieineinirnieeeseieee s
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other than temporary impairment recognized............cccocovevrereereirennns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, TOtal VAIUGHON GIIOWANCE.........oevuiviieiieicieiseieieiseie sttt s stttk s s b s s s en bbb s tesses et | ehetsesssesnsanses et setanses et st ensessnsansenses | absessnsansesessntasses et st ansen st antensesnnan
13, SUDLOAl (LINE 11 PIUS LINE 12)...e. ettt ettt s ettt ssens e ssesses | iessessssssssssssnsssssessansanssnssesssnsnes 0 | e 0
14, Deduct total NONAAMILEEA GMOUNES..........cviiieieieiiceie ettt ss bbb s s nses s s ssnses | Shessessessesanses et sntenses et s sensessesansenses | absesnsansessessnsesses et ensensen et snsansesanan
15. Statement value at end of current period (Ling 13 MINUS LINE 14)........oiiiruarireisiisesmessessssssessessssssssssssssesssssssssessssenssnssssses | ssssessssssssssssasssssssssesssssssssesssssanes 0 | o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOK YEAI..........cviiieerieieieiieie ettt bssensessenss | sestesssssssessessesssssssessssnneas 102,480 | oo 102,480
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment FECOGNIZE............vururerrriurriririeneereieeeesese s sessesssnsses | sessssessssssessss st snsses st snsssssessensssens
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..101,338,722
12.  Deduct total nonadmitted amOUNtS............ccccueiereiiiiieicsee e ] s 100,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........cccciuiieieiiieisieiecisieseseetesesessesiessssssesssesesssssessssens | sresessessessssssssssseses 101,238,722
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaT ..o seeennes | sreessesseeesssseseesenes 3,155,960,498 | ....oovvrvercirienne 2,986,268,515
2. Cost of bonds and STOCKS ACUIMEM............cveveieeiereieeeie ettt bbb ss st s s s s tessssansanes | sbessessssessssssssssnsanes 725,976,904 | ..cooovevvieee 1,602,554,414
3. ACCIUAL OF QISCOUNL........cucvvicietecectetes ettt ettt sttt et s et es e et et ae s e s et et s aesss st esensstessssnassansssesssnassanansass | sntesessnsssesssetessssessanes 3,631,263 | .oveceeecreeeeeeeeie 5,566,590
4. Unrealized valuation INCrEASE (ECIEASE).........e.evcreveereieiese e ieiseee et s st s sss s ss s ss s s s ssessessnsnss | sevsessssssessesessnsssenes 188,863,075 | .oveveevereeieieinas (256,851,772)
5. Total gain (I0SS) ON QISPOSAS..........covvieiriiiiiiieicisitese ettt sttt b ss bt s s ben s s banans | sbessessesssssssassesnbensenes 28,874,184 | .o 9,080,537
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ..........cvveveeicviiieiie ettt es s besaenes | stessesssssssssssnssnsanes 534,432,206 | ..ccvvvreerrrernnns 1,125,137,719
7. Deduct amortization Of PrEMIUM.........cc.cuieieieiesie et bbbttt st nse st entens | sbessessesssssssensesesnsenes 40,331,082 | ..o 64,347,660
8. Total foreign exchange change in book/adjUSted CAMTYING VAIUE..........cc.rueiererirriinrireisiieesssieesessssseessssssssesessessssssessesssssnes | eesessesssssssssessassssssessassansssssessessnssns | sessessssssssessasssnssessessassssssessassnsanses
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........cviviiueiiiiieieeiseie st bsssessens | erersssssssssessssessesssssssenas 1,487,562 | oo 1,172,407
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccrrurrrrrnrenrerrirnrineinensinsiseessesssnnes | oevseeesssessssenssnenns 3,527,055,074 | coovvovvrrreienns 3,155,960,498
11, Deduct total NONAAMItIEA BMOUNTS............ccoeieiiiieieie ettt b e se st s s bt bs s s s s s e ssnses | ehessesssssnsasses et snteses et ensensesnsansenses | absesnsonsessesansessesetensessessnsantensessntan
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviveveeiiiiiiie ettt seesssasssessaesssnans | sressessssssssssessesneas 3,527,055,074 | ooovvveeeen 3,155,960,498




Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COM PANY
SCHEDULE D - PART 1B

Durin

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

Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

..................... 2,046,523,616

........................ 328,604,859

.......................... 20,765,665

............................ 1,042,552

............................... 472,048

................... 37,836,392,527

.......................... 27,650,660

............................ 4,882,500

........................... (9,765,542)

........................... (2,309,118)

..................... 2,051,738,415

........................ 295,672,793

.......................... 20,635,054

............................ 1,157,895

............................... 427,699

..................... 2,046,523,616

........................ 328,604,859

.......................... 20,765,665

............................ 1,042,552

............................... 472,048

..................... 1,884,400,257

........................ 330,074,409

.......................... 19,708,347

............................ 1,012,360

............................... 505,548

..................... 1,478,859,162

........................ 303,927,815

.......................... 14,668,028

............................... 933,197

20I1SO

10.

1.

12.

13.

14.

15.

Total Bonds and Preferred Stock.

..................... 2,397,408,740

................... 37,868,925,687

................... 38,018,326,451

..................... 2,369,631,856

..................... 2,397,408,740

..................... 2,235,700,921

..................... 1,798,388,202

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC5S.......... 0; NAICBS.......... 0.




Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest ‘éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS........ovvereeeereereiriereinien | e 75,789,988 |.....cccvvene XXX ovetveireineieereenee | v 75,789,988 | ..o 20,627 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI..........ccviriiiiiieieeeeie e besnas | eevessssssesesssesssssesens 177,004,559 | ..o 5,881,644
2. Cost of short-term iNVEStMENS ACGUITET............c.cvueiieiieieictie ettt b st bbb s s st s nsns | sbessessssensessessssnnsenss 530,813,149 | ..o 1,423,906,327
3. ACCIUAI OF GISCOUNL.......ooeeeevereeiaeisesi st R e | Hebb e s R s | seesb e s s s st
4. Unrealized valuation INCIEASE (ECIEASE).........cruueveiiririiieiciiieie ettt s bbb s s ss bbb s bbb bbb s s ssesns | sebsstessessssessebse s s s ss e s s s st esses e bassenas | 1ebssbassessesss s s s s s s st s s st n s s bees
5. Total gain (I0SS) ON GISPOSAIS.........vurerrireririreieerissiseisestssese et ess st ss st et s s s st es st ssensensans | eesstenssessessessas s s sess st s s e st st st e sss | £essntsssessestens e s ssen s s s s s s s st nee
6. Deduct consideration reCeived 0N AISPOSAS............cccvuivivieeiieiiiriieie ettt b s s besaenns | stessesssessessesnsnntena 632,027,720 | ovvvereeeeerae 1,252,783,412
7. Deduct amOTtiZation Of PIEMIUM..........cueirrierieireieesireisessesessiseesstsss et ess st ss st s s bs s s st s s st s aessessensenssnes | wesssssssssnssessanssnssessansnsessessanssnsss | nessssssssnssessansnssessensanssnssessanssnssnses
8. Total foreign exchange change in book/adjUSEd CAMYING VAIUE..........c.ceieiiiieieiciseteie ettt sbenss | etessessessss st esse s s s s s s b s bbbt sssans | s1ebsessnsansessssastessessstenses s b st ssessesaes
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........euieiurerririerieieirerie et sessssens | rsesesenssssssssssssssssssssessssssssssssssssssens | cressessssessessessnsessesssssssessssnsssssssssnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirririrerierieneseisseesseneennes | coenssesssssssesessssessenns 75,789,988 | .o 177,004,559
11, Deduct total NONAAMITIEA @MOUNES...........cuuvirieicieeireire et ss e bbb st | SeEfeEseEE et E bbbt snm e | € entensseeen e ne st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...c.uiuieieiiiiieiieiiissieseissesssesssssssssessssssansesssssssessesssssssesses | srossassesssssssessessssensenes 75,789,988 | oo 177,004,559

QsSl03




Statement for September 30, 2012 of e PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI05, QSI06, QSI07



Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI..........civiiieieieieiee e sssssssens | essessesssesses s ssses e sssessessens 308,350,110 | covcveveeieeieeeseieeea 413,521,302
2. Cost of cash €qUIVAIENES ACAUIME..........c.cuiveireiiiieiieieeie ettt sssessenas | ebsesssessesessssessessesnsns 110,652,363,710 | c.ovvevverceeeceies 128,248,682,951
3. ACCTUAL OF BISCOUNL.......ooiiii bbbt | Sbeeb bbb 306,102 | oo 135,831
4. Unrealized valuation INCTEASE (HECIEASE)..........evueveuiirireireisiieiseissssies et isss sttt s et sse st sssessessesanse | 4esessessssassessesastessessssessessessesassessessssansessess | sresssssssessessssassessesstessessssssassessesnnsessessnsa
5. Total GaiN (I0SS) ON QISPOSAIS........cvcviveriieirireereieie ettt ettt bbbttt bt aes s bbbt e s s sesebssebesssses | 4ebsesesassssesassssesessssesesssebessssesebsnsebessnsesens | bebsesessssssesessssesessssesesssebesssesebansetesas 321
6. Deduct consideration received on disposals 128,353,836,265
7. Deduct amOortization Of PIEMIUML...........cc.ceuiiiieieiseeie ettt ettt s bbb ss st sssaes e santes | eebssessssssssssassesssassessssssessessntnsesasssssnnsans | essesssessessnsssessesassassessesasssssanss 154,030
8. Total foreign exchange change in book/ adjUSIEA CAMTYING VAIUE............c.cevrveieieieesie sttt | eveessssssesessssesse s ss st ssssssessessssessessesens | sbsessssessessssastessssssessessssasssssesssssssessesassanes
9. Deduct current year's other than temporary impairment FECOGNIZEA............ccviiiueieiieiriiee et ssnes | eeresssissessssresessssesssssesessssesssssesessesessssnns | sesesessssesessssesessssesassnsesessnsesessnsesessnsesessnnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccervrirerrereierieisierierieies | ceveiieiesesee s 622,878,903 | ..o 308,350,110
11. Deduct total NONAAMITIEA AMOUNES...........ciuuieeiiriirieir et ss sttt | e sentse e sttt enbsnt s | enbnntsnesentenb s e nen st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coiuieiiiiiiieieiesieseseeieeiese s ssssssseesesssssesees | srevsessssssessssssssesssssssssesans 622,878,903 | ...cooeeecee s 308,350,110

QSl08




1030

Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
CAMPUS Il HOME OFFICE COMPLEX Mayfield Village OH ....03/27/1998 242,319
TAMPA CALL CENTER BLDGS A, B, & C. Riverview. FL ....12/02/1997 9,624
PLYMOUTH MEETING OFFICE BUILDING Plymouth Meeting PA ....08/27/1998 26,058
SOM DATA CENTER Mayfield Village. OH ....03/27/1998 6,750
TAMPA CALL CENTER BLDG D Riverview. FL ....12/02/1997 34,000
PHOENIX 1 SERVICE CENTER Phoenix AZ ....07/27/2005 36,228
HARTFORD 2 SERVICE CENTER & CLAIMS OFFICE Newington CT ....02/06/2006 12,335
WASHINGTON DC IN MD SERVICE CENTER Silver Spring MD ....01/05/2006 631,423
CLEVELAND 4 SERVICE CENTER Akron OH ....04/11/2006 293,529
PHILADELPHIA 2 (WEST) SERVICE CENTER Malvern, PA ....05/14/2007 16,370
PROVIDENCE 2 SERVICE CENTER Johnston RI ....05/23/2006 (9,492)
NEW ORLEANS SERVICE CENTER Metairie LA ....12/23/2005 (87)
NEW JERSEY NORTH SERVICE CENTER Rutherford NJ ....11/21/2007 19,400
NEW JERSEY SOUTH SERVICE CENTER South Plainfield NJ ....01/252010 248,272
ST. LOUIS 1 SERVICE CENTER Bridgeton MO ....09/30/2005 62,267
SACRAMENTO SERVICE CENTER Sacramento. CA ....09/27/2012 910,697 278,733
WASHINGTON DC IN VA SERVICE CENTER Springfield VA ....03/29/2007 669,340
COLUMBUS SERVICE CENTER Columbus OH ....08/21/2007 112,372
BOSTON SOUTH SERVICE CENTER Westwood MA ....09/13/2012 3,265,410 413,456
LOS ANGELES 6 SERVICE CENTER Pasadena CA 02/29/2012 207,778
BATON ROUGE SERVICE CENTER East Baton Rouge Parish.............cc..ccoueeee LA o ....09/18/2012 745,025 185,548
OMAHA SERVICE CENTER La Vista NE. ....07/19/2012 757,630 259,054
0199999. Totals: 5,678,762 0 0 3,755,277
0399999. Totals: 5,678,762 0 0 3,755,277
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred
Property Disposed
ATLANTA 3 SERVICE CENTER LAND, TRACT B...... | Douglasville..............cc.cc..... ’ GA.. ’ 08/1 5/2012’ Vi-Lo Properties, LLC 361,098 361,098 0 361,098 | ........ 551,250 | ..o | o 190,152 | ......... 190,152 | e | e 1,238
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COM PANY
SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred
CLEVELAND 4 SERVICE CENTER, PARTIAL Akron OH. | 08/01/2012| Van DeVere, Inc. 4,000 3,484 67 (67) 34T | e 1,800 | oo | e (1,617) [ covvvvreenns (RICH 4 R IR
ST. LOUIS 1 SERVICE CENTER, PARTIAL................ | Bridgeton........ccccoouserrivieens MO. | 07/18/2012| Northwest Auto Body Company...... 4,000 3,402 77 (77) 3,325 | s 1,400 | oo | o (1,925) | covvvvveeens (IR [ [
0199999. Totals 369,098 0 367,984 144 0 0 (144) 0 367,840 | ..o 554,450 | .o 0 | e 186,610 | .coovvees 186,610 | coovrvvvveeriiis (] 1,238
0399999. Totals 369,098 0 367,984 144 0 0 (144) 0 367,840 | ........ 554,450 | ..oovvrrracrnne 0| e 186,610 | ......... 186,610 | coovvvveveerrrrnnnee (V) [ 1,238




Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

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

2030

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COM PANY
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
cusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0| MAKAIRA INDICA, LP | SAN DIEGO.... l MAKAIRA PARTNERS, LLC 08/31/2012.... ...100,147,935
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 100,147,935 0
4099999. Subtotal - Affiliated 100,147,935 0
4199999. Totals 100,147,935 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./AC.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Possessions
605580 7S 2| MISSISSIPPI ST 3.000% 10/01/18.......ccvvvuummrriemmereiisseeeeissssessessssesssssessesssssssssssesssssssssssssssesssssesssssssssesses | soseesessos ....07/02/2012 | Progressive Gulf Insurance Co 1,536,164 1,400,000 10,617 | 1FE
658256 HM 7| NORTH CAROLINA ST 0.160% 05/01/21........ovvuermimresisiniesisssmmsssssessssssessssssssssssssesssssssesssssssssssssssesssssses | cosserseees ....09/11/2012 | Goldman Sachs 7,500,000 7,500,000 240 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 9,036,164 8,900,000 10,857 | ... XXX
Bonds - U.S. Special Revenue and Special A t
658909 DC 7 |NORTH DAKOTA ST HSG FIN 3.750% O7/01/42.......ccevvrverrseereernerresnssssesssssssssssssssssssssssssssssssssssssssssnnes | sossesesses ....09/19/2012 | Royal Bank of Canada. 3,488,875 3,250,000 1FE
677377 2G 7| OHIO HSG FIN AGY 4.500% 11/01/29.......cerrvererrermmeereissessesseeessesseessssssesssssssesssssssessssssssssssssesessssness | cossesesses ....09/01/2012 | Progressive Select Insurance Co. 5,195,479 4,730,000 70,950 | 1FE
882750 NA 6| TEXAS ST HSG & CMNTY 4.250% 01/01/34.......iviiiniiiiiinniniisssnnisssssissssssssssssssssssssssssssssssssssssesssssnes | cossesseees ....09/01/2012 | Progressive Select Insurance Co. 2,374,680 2,200,000 15,583 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special A ts 11,059,034 10,180,000 86,533 |........ DS S
Bonds - Industrial and Miscellaneou:
058498 AQ 9| BALL CORP 5.750% 05/15/21.......occumerrevrmerrismmeessssinessesseessssssssessesssssessssssesssssssessssssssssssssessssssssssssssessssss | sossesessos ....08/21/2012 | Wells Fargo Bank 4,882,500 4,500,000 71,156 | 3FE
12624N  AC 4| COMM 2012 -LTRT A2 3.400% 10/05/30.........crrvermmmrrermmmrresmsmsensessssesssssseessssssssssssssmsessssssesssssessssssnsessssnes. | sessseeres ....09/13/2012 | Deutsche Bank 25,624,847 25,000,000 7,083 [1FE
30249U AA 9 |FMC TECHNOLOGIES INC 2.000% 10/01/17 ..cvvooumuvrermrmmreeesmsereessssessssssessessssssssssssesssssssssssssssssssssnssssssnns. | svsessnes ....09/26/2012 | Wells Fargo Bank 5,041,600 5,000,000 2,778 | 2FE
44923Q AA 2 |HYUNDAI CAPITAL AMERICA 3.750% 04/06/16 ....09/25/2012 | Royal Bank of Canada. 2,390,445 2,250,000 40,313 | 2FE
44923Q AD 6 |HYUNDAI CAPITAL AMERICA 2.125% 10/02/17 .09/24/2012 | Citicorp Securities Inc. 6,990,410 7,000,000 2FE
553514 AC 4| MSBAM 2012-CKSV A2 3.277% 10/15/22 ....09/25/2012 | Merrill Lynch 10,249,170 10,000,000 14,564 | 1FE
553514 AJ 9| MSBAM 2012-CKSV B 4.088% 10/15/22........ccoocrrveerrerriissesiissssesiisssssssssssssssssssssssssssessssssssssssssessssenes | cossevesses ....09/25/2012 | Merrill Lynch 20,498,440 20,000,000 36,338 |1FE
90349D AA 0 [UBSBB 2012-C3 A1 0.726% 08/10/49...........cvvevrmerrermeeriesiessesseessessssessssssesssssssesssssssessssssssssssssessssssnnss | aosessnies ....09/14/2012 | Union Bank of Switzerland 14,999,909 15,000,000 7,865 | 1FE
942683 AF 0| WATSON PHARMACEUTICALS  3.250% 10/01/22.......cccvveeumerreeemereesseseesssesssssssessssssssesssssssesssssssssssssnene | cossesesnes ....09/27/2012 | Variou 6,260,335 6,300,000 2FE
942683 AG 8| WATSON PHARMACEUTICALS  1.875% 10/01/17 ...c.uivvivrssrresssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssss | cosserssees ....09/27/2012 | JP Morgan Securities 6,967,870 7,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 103,905,526 | ..o 102,050,000 | .o 180,097 |......... XXX
8399997. Total - Bonds - Part 3 124,000,724 | ..o 121,130,000 | ..oivvieirisenii s 277487 | . PO —
8399999. Total - Bond 124,000,724 | ..o 121,130,000 | ..o 277487 | . PO S
Common Stocks - Industrial and Miscellaneou:
148887 10 2| CATAMARAN CORP, ....07/03/2012 | State Street Bank 66,276.000 580,394 XXX L
26441C 20 4|DUKE ENERGY CORP ....07/03/2012 | Tax Free Exchange 15,501.000 660,603 XXX L
29285W 10 4 [ENGILITY HOLDINGS INC.....ccovvuurrreummmcreiummmaessissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonses | sosseeessos ....07/18/2012 | Spin Off. 1,317.000 22,639 XXX L
53071M 88 O |LIBERTY MEDIA CORP........evevreurmrresmmeresssmessssssesssssssessssssssssssssssssssssssssssssssssssssssssssssnssssssnssssssnesssssnns. | sossessenes ....08/10/2012 | Spin Off. 1,700.000 41,918 XXX L
110394 10 3| BRISTOW GROUP INC.......ovvvieirriiiinriiiisssissssisisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnss | sossennies ....09/28/2012 | Beck Mack Oliver. 4,000.000 202,979 XXX 1
548661 10 7| LOWE'S COMPANIES.........ccrriermerresmmeressiessesssesssssssesssssssessssssssesssssssessssssssesssssssesssssssssssssssessssssnssssssnns. | nossesssses ....07/16/2012 | Beck Mack Oliver. 23,200.000 602,332 XXX L
693366 20 5| PICO HOLDINGS INC....ooourrivrmunrecsmssrriesssssessssessssssssssssssssssssssssssssssssssssssssssss sssssssssssssssssessssssssssssssssssssses | nossssesses ....09/04/2012 | Beck Mack Oliver. 13,250.000 288,765 XXX |
726505 10 0| PLAINS EXPLORATION & PR.....cooirviimmmrriimmmiesismsessssmsssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssesssssense | ooseessesos ....09/27/2012 | Beck Mack Oliver. 7,000.000 261,752 XXX L
941848 10 3 |WATERS CORP. ....07/24/2012 | Beck Mack Oliver. 12,550.000 949,143 XXX |
G0692U 10 9| AXIS CAPITAL HOLDINGS L F.. ....08/01/2012 | Beck Mack Oliver. 14,100.000 463,432 XXX, L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 4,073,957 XXX 0
9799997. Total - Common Stocks - Part 3 4,073,957 XXX 0
9799999. Total - Common Stocks 4,073,957 XXX 0
9899999. Total - Preferred and Common Stocks 4,073,957 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 128,074,681 XXX 277487 |....... PO S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E CO M PANY

SCHEDULE D - PART 4

Show All Long- Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUsIP g | Disposal Shares of Carrying Increase/  |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912828 SJ  0|US TREASURY NOTE 0.875% 02/28/17........ccoo...cc. ‘ ..... |07/02/2012| Progressive Gulf Insurance Co... | ....ccoorwvvnriininis | o 1,543,265 | ......... 1,530,000 | ......... 1,521,991 LT RO [P L1 R [N 1,522,460 [ ..o | s 20,805 | ...... 20,805 | ........ 4,511 102/28/2017|1...........
0599999. Total - BONAS = U.S. GOVEIMMENL......vuueitiiesiesinisssrssess s es ettt | osnisnes 1,543,265 | ......... 1,530,000 | ......... 1,521,991 0 0 469 (U P 469 | .o [V 1,522,460 | ..o 0. 20,805 | ... 20,805 | ........ 4511 | ... XXX... [ XXX....
Bonds - U.S. States, Territories and Pc ions
575827 KH 2 |MASSACHUSETTS ST 0.190% 08/01/15......ccovvernee | oene 08/01/2012| Call ~ 100.0000...........eevverrnnee 17,800,000 | ....... 17,800,000 | ....... 17,800,000 0 | o | e 17,800,000 0 .. 16,910 | 08/01/2015| 1FE......
605580 7S 2|MISSISSIPPI ST 3.000% 10/01/18......ccvvrivevrrreres | e 07/02/2012| Mountain Laurel Assurance Co... ..1,536,164 ,400,000 1,536,164 11,536,164 0 ... 10,617 | 10/01/2018| 1FE......
677517  7U 2| OHIO ST 0.000% 08/01/12.....c.cvomvereerrreserrerierenns | ceeee 08/01/2012| MAUFIY........ooovveverrercereriseines [ erverineernensneisenns | evereens 1,000,000 | ......... 1,000,000 | ....cooeene 986,030 994,224 5776 | ovveeveneeneens | irerennen BTT6 | e | i 1,000,000 0 08/01/2012| 1FE......
745145 HJ 4 |PUERTO RICO COMMONWEALT 5.250% 07/01/12] ..... 07/01/2012] MAtUFiY.....covovvecriienerinininninns | crveniisseseninssisenes | cveenes 1,500,000 | ......... 1,500,000 | ......... 1,603,590 | ........ 1,505,870 [ ..o | o [(X140)] T [ [GX:(0)] I 1,500,000 0. 78,750 | 07/01/2012| 2FE......
1799999. Total - Bonds - U.S. States, Termtories & POSSESSIONS.............cccieieiiiiiiiieiisieseseisssisseisssesiesssssssessssessessssssessssssssssesess | eveees 21,836,164 | ....... 21,700,000 | ....... 21,925,784 2,500,094 0 (94) [V (94) | o 0. 21,836,164 0 0 0. 106,277 |...... XXX... [.XXX....
Bonds - U.S. Special Revenue and Special A it
041083 DA  1|ARKANSAS ST HSG 4.000% 01/01/34........ccccorurevns | e 07/01/2012( Call ~ 100.0000.... 515,000 516,623 (1,623) 1,623) 0 . 20,600 | 07/01/2012| 1FE......
041083 KX 3| ARKANSAS ST HSG 5.000% 01/01/35......covvvrererse | ceene 07/01/2012| Call ~ 100.0000 ..500,000 502,213 (2,213) | .. (2,213) .. 0 ... 25,000 |01/01/2015| 1FE......
3137AN  LQ  6|FHMS 2012-K501 X1A 10 1.756% 08/25/16............. | ... 09/01/2012[ PAYOWN......coovverirrireiinreierinnes | ervverisnrnsiennninenns | evernnnsnnnssennnes | oo | vovoeennen 12,114 L [ [ s (12,114) ..(12,114) (1 1,255 | 08/25/2016(1...........
313921 6B 9|FNGT GT 2001-T10 A2 PT 7.500% 12/25/41........... | ..... 09/01/2012| PaydOWN..........veurvrnrirrireerseinns | ceermeereniseesseriinnes | oveeseenns 138,571 | e 138,571 | oo 151,259 | e 154,896 | ...ovevvrererees [ v (16,326) | ..ovorvrrrereres | cvvreeens (RLCRC726) | S IO 138,571 0| oo 7,000 |12/25/2041(1...........
313921 6F 0 |FNGT 2001-W3 A 7.000% 09/01/41........covvvverrmrrne | e 09/01/2012| Paydown........ B [ 3,946 | .o 3,946 4,058 4,074 (128) | cevevverirerins | e (2] - 3,946 (VN I 184 |09/01/2041| 1...........
31392C MS  O|FNW 2002-W1 2A 7.014% 02/25/42..........coocvvvrrnes | weene 09/01/2012 Paydown........ 22,285 Y (T O I (1,795) [ oo 20,681 0 990 |02/25/2042(1...........
34074M CH 2 |FLORIDA HSG FIN CORP RE 5.000% 07/01/28...... | ..... 07/01/2012| Call  100.0000.........ccosveeemrrres | crvrerrrmenrreriserrenes | cerenenr.480,000 | ...........480,000 | ............ 510,600 500,157 (20,157) [ oovvvvvererierrs | ereeneena(20,157) [ o | v 480,000 0 ... 24,000 |01/01/2019| 1FE......
34074M GZ  8|FLORIDA HSG FIN CORP RE 4.500% 01/01/29...... | ..... 07/01/2012| Call ~ 100.0000.... 54,009 53,639 | .oorireieriinns | e (3,639) [ oo 50,000 0 2,213 101/01/2021| 1FE......
462467 MP 3 |IOWA FIN AUTH SF MTG 4.500% 01/01/29............ |..... 09/13/2012( Call  100.0000 53,932 53,598 | .coovvrrerirerres | v (3,598) [ ..ovevvurerrrinns 50,000 0| oo 2,429 107/01/2021| 1FE......
49130N CB  3|KENTUCKY HIGHER ED STUD 0.945% 05/01/20... | ..... 08/01/2012( Call ~ 100.0000 59,702 298 0 305 |08/01/2015| 1FE......
49130P JG 0 |KENTUCKY HSG CORP 3.415% 07/01/13......ccccoovvee | oene 07/01/2012| Call ~ 100.0000.........ccosceeemrernes | wrrrerermenrrmeirseenenes | cererneeenn 175,000 | 175,000 | oo 172,165 | oo 174,593 407 0 5,976 |01/01/2013| 1FE......
49130P TX 2 |KENTUCKY HSG CORP 5.000% 07/01/30.........ccovue | e 09/01/2012| Call ~ 100.0000...........covveerrrenee 220,000 | ............ 220,000 222,822 | oo | s (V.72 ) E— 0. 12,250 |07/01/2014| 1FE......
60415N WS 7 |MINNESOTA ST HSG 5.000% 01/01/36.......cccorvveee | ceene 07/01/2012| Call  100.0000.... 395,000 | ..coovneee. 395,000 394,878 122 0 . 19,750 |07/01/2014| 1FE......
60416Q AZ  7|MINNESOTA ST HSG FIN AG 4.250% 07/01/28...... | ..... 07/01/2012| Call ~ 100.0000.........ccevreemmrirer | ervrremremireriirerinnns | vvvirerenne 105,000 | c.ovvveneee 105,000 | .ovvoeerr. 112,187 | e 110,564 | oo | v (5,564) [ ..ovverrieriins 0 | oo 4,463 |01/01/2020| 1FE......
60416Q CD  4|MINNESOTA ST HSG FIN AG 4.500% 01/01/31...... | ..... 07/01/2012| Call ~ 100.0000.........ccevrermerrres | ervrmeereeiseirseeiienes | everneinns 110,000 | coovverneee 110,000 | oo 116,447 | e 115,586 | .ooovvvrrvecinns | v (5,586) [ .ovvvvueercrinnes | vevereenns (5,586) | .vvoverrernenne 0| oo 4,950 |07/01/2021| 1FE......
60416Q DL  5|MINNESOTA ST HSG FIN AG 4.500% 07/01/34...... | ..... 07/01/2012| Call  100.0000.........ccmverrrerer [ crrrerrrmerrreniieensenns | veeveeeenens 80,000 | ..oovvernvene 80,000 86,364 85,819 [ .. | e (5,819 [ .oovereercrinnns | e (G E) ] 0| oo 3,410 |07/01/2021| 1FE......
60636X 5N 9|MISSOURI ST HSG SF 4.800% 03/01/40.........cccco0e. | eene 09/01/2012| Call ~ 100.0000.........ccevvermerrres | ervrererreriseirenriienes | eveieeenns 275,000 | ...ooovenee 275,000 | ..oooneen. 286,275 282,578 | .ovvververiraeis | ceviens (UA14:)] I I [UB1£:) ] — 0 ... 13,200 | 03/01/2019| 1FE......
647200 M9 2 |NEW MEXICO MTG FIN AGY 4.500% 09/01/28.......| ..... 09/01/2012| Call ~ 100.0000.........ccceverrrerrer [ crrerrrmeernemrneensenns | veeeerennens 50,000 | .ovvrrrnenne 50,000 53,827 X120 N O (X022 I I (3,024) | oo 0 2,250 |03/01/2020| 1FE......
647200 P9 9 |NEW MEXICO MTG FIN AGY 4.375% 09/01/28....... | ..... 09/01/2012( Call ~ 100.0000.........cccevrvrerers | errverrrerreirernrrenins | wrvrrennnn95,000 | 195,000 | oo 103,117 | e 102,769 | oo [ e (7,769) ..(7,769) 95,000 0 3,694 [09/01/2021| 1FE......
658886 DU 7 |NORTH DAKOTA ST HSG 5.500% 01/01/37......c.c. | .. 07/01/2012| Call  100.0000.... 298,168 18,168) 18,168) [ ..ovevucvveriaes | crvrerraes 280,000 0. 15,400 |07/01/2018| 1FE......
65888M 6T 3 |NORTH DAKOTA ST HSG 5.750% 01/01/38........... | ..... 07/01/2012| Call ~ 100.0000 21,180 [ oo | e (1,180) [ oo | e (1,180) [ cvovverrernenne 20,000 (V1 I 1,150 |07/01/2017| 1FE......
67886M CF 4| OKLAHOMA HSG FIN SF 5.635% 03/01/37............. | ..ee. 09/01/2012( Call  100.0000 520,000 0 | o | e 520,000 0] . 29,302 |12/01/2012| 1FE......
67886M CL  1|OKLAHOMA HSG FIN SF 5.800% 09/01/37..........c.. | cece. 09/01/2012( Call ~ 100.0000 92,718 91,948 | oo | e (6,948) [ ..ovevvrcrnins | v (6,948) | ..oovvrrernnne 85,000 0| oo 4,930 |09/01/2018| 1FE......
67886M HH 5| OKLAHOMA HSG FIN SF 6.800% 09/01/38..........c.. | .uce 09/01/2012| Call ~ 100.0000..........coevvmmverees | crrververnvsrirseisnies | cevernnnn. 445,000 | ...........445,000 | ............ 467,562 | ... 457,296 | .cooovvrrerrecins | s (12,296) | ..vvoevvvrrinnens 0 . 30,260 |09/01/2016| 1FE......
679110 DY 9| OKLAHOMA STUDENT LOAN 1.171% 09/03/24.. .109/01/2012| Call -~ 100.0000..........cccrmererrers | rerermeerrerrrsriseeinns | 21,305,000 | .........1,305,000 | ......... 1,305,000 11,305,426 (426) 0 ... 12,530 |03/01/2016| 1FE......
686087 BL 0|OREGON ST HSG & CMNTY 6.250% 07/01/31....... | ..... 07/01/2012| Call ~ 100.0000.... 27,100 25,791 (791) 0 [ e 1,563 | 07/01/2015| 1FE......
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708796 YR 2 |PENNSYLVANIA HSG FIN 5.000% 04/01/28........... | ..... 07/10/2012| Call  100.0000.........ccorrvrerirer | ervreerereriermeernees | reerreennd 410,000 | ...oovvnee 410,000 | ...ocvvveees 434,961 | ...oocnen 431,591 | oo | s [PATRSICX ) R ISP (VARSI X SO IS 410,000 0 . 15,888 | 10/01/2021| 1FE......
745160 MP 3 |PUERTO RICO COM SWR 6.250% 07/01/12........... | ..... 07/01/2012| Maturity. 300,000 | ..covvennes 300,000 | ..oovonneee 338,166 308,235 | ..vvvrcrieriiens | cereenns (8,235) [ .ovevreercrienes | e [CI12) | RN S 300,000 0 . 18,750 |07/01/2012| 2FE......
83712T AX  9|SOUTH CAROLINA ST HSG F 5.000% 01/01/28..... |..... 07/01/2012| Call ~ 100.0000 69,687 68,577 | oo | vervrens [KESTA0 ] [T I (3,577) | oo 65,000 0 3,250 |07/01/2019| 1FE......
83712T BZ 3| SOUTH CAROLINA ST HSG F 5.000% 07/01/27..... | ..... 07/01/2012( Call ~ 100.0000.........ccccevrvrereres | errrerrrervrirernnreeres | rvrrnrrnnnn65,000 [ 1iiiiiernn65,000 | 1vioiinnnes 70,239 69,240 | ..ovvviiriens [ e (C210) | RN [N [C3720) RN IR 65,000 0 01/01/2022| 1FE......
83755G 5A  1|SOUTH DAKOTA HSG 5.500% 11/01/37. 08/15/2012| Call ~ 100.0000.........ccomerremrener | crrrerrmenrrsrirsernenes | cerernennnn 785,000 | ... 785,000 | ovovenecs 839,785 823,497 | .ovvverrverien | v (38,497) [ ..ovvrrcrrrirernn | e (38,497) | veveerrrinns | e 785,000 0 05/01/2016| 1FE......
917436 CM 7| UTAH HSG CORP SF 4.625% 01/01/19... .107/01/2012| Call 100.0000.... 25,000 25,000 0 25,000 0 01/01/2016| 1FE......
3199999, Total - Bonds - U.S. Special Revenue & ASSESSMENL...........c.cvviiiriiieieieiieieieieceississiensseeessisnsessessessnsssssssnssnsessssssssssensenses | aeenneene 1,008,198 | ... 7,653,198 | ......... 7,965,624 | ........ 7,796,258 | ................. 0]... (214,877) | oo 0...214877)] .cccccce.e.0 | e 7,653,198 0 0 01...325498 |...... XXX... | . XXX....
Bonds - Industrial and Miscellaneous
02005F AC  1|ALLYA 2009-A A3 2.330% 06/17/13.....c.cvvvmerrmrrnes | v 08/15/2012| PaydowWN...........covveurrveriererneins [ crvveriesenesissisenes | eveeeens 1,353,984 | ......... 1,353,984 | ......... 1,361,959 | ......... 1,360,921 [ .ovovvvvnrrecis | ereeeene(8,937) [ o | eeeeenena(8,937) o | e 1,353,984 0. 19,507 |06/17/2013| 1FE......
02640F AA  6|AGFMT 2010-1A A1 5.150% 03/25/40.......ccovvvrereres | o 09/01/2012| Paydown........ 990,357 | .oooevene 990,357 | .coorneene 990,119 989,342 | ..o | e 1,016 [ | e 1,016 [ | 990,357 0 . 34,116 |03/25/2040| 1FM.....
03072S S48 |AMSI 2005-R10 A2B 0.437% 12/25/35.......ocovvvvvrnrs | o 09/25/2012[ PaYOWN........c.oovvrererieirirnrierinnes | ervveisernsiennninenes | ovneeine 1,673,553 | ......... 1,673,553 | ........1,629,622 | ......... 1,643,837 | covvvevcvieee [ 029,716 | e | 29,716 | s | e 1,673,553 0 5,248 |12/25/2035| 1FM.....
045424 DU  9|ASC 1997-D4 PS110 1.416% 04/11/27 .109/11/2012| Paydown 3,545 0| oo 1,371 |04/11/2027| 5FE......
045424 FJ  2|ASC 1997-D5 PS110 1.249% 02/11/43.... .109/11/2012| Paydown........ ol 87,546 54,752 3 0 [ . 40,580 |02/11/2043|4FE......
05532E  AJ 4 |BCAP 2009-RR10 5A1 2.873% 01/26/36.........cocveres | eene 09/01/2012 Paydown........ 504,599 | ... 504,599 | ..o 483,154 | ............ 478,063 26,536 26,536 0| o 9,094 |01/26/2036( 1FM.....
05532F AE  2|BCAP 2009-RR11 2A1 2.470% 10/26/35.........ccoouves | vonee 09/01/2012| Paydown........ 368,932 | .ocvvvrnnns 368,932 | ..o 361,093 363,466 5466 | .ovvoverirnnris | e 5,466 (U I 5,745 | 10/26/2035| 1FM.....
05564U AF 7 |BMWFT 2009-1A A 1.390% 09/15/14.......cccovrvmernes | ceene 09/15/2012 Paydown........ 8,000,000 | ......... 8,000,000 | ........ 8,051,930 | ......... 7,039,061 | oo | s (44,301) [ oveveerriennn | e (44,301) 0 . 82,694 |09/15/2014| 1FE......
058498 AN 6 |BALL CORP 7.375% 09/01/19......cvvumermerirererncnirins | oene 09/25/2012| Barclays Capital...... 5,893,125 | ......... 5,250,000 | ......... 5,880,000 5,748,750 | .........9,918 | ... (83,601) [ .ovvvrrerrercres | crvreens (73,683) | ..vevvervrirens | wreeern: 5,675,067 | oo [ s 218,058 |..... 218,058 |..... 416,227 |09/01/2019| 3FE......
05949C FY  7|BOAMS 2005-H 2A3 3.117% 12/25/49.........cccocruvvrer | o 09/01/2012 Paydown........ 617,509 | ............ 617,509 | oo 612,125 ....594,563 22,947 ....617,509 0. 12,104 | 12/25/2049| 1FM.....
05949C HS  8|BOAMS 2005-1 2A3 2.940% 01/25/50..........ccmvvvveres | cevne 09/01/2012| Paydown........ 339,954 | ..coonnee. 339,954 | ... 339,776 | ..ovevene 321,083 ,351 [ e | e 18,871 [ oo | e 339,954 0 | oo 5,756 |01/25/2050( 1FM.....
05950W  AK 4 |BACM 2006-4 XP 10 0.411% 07/10/46........c.ccovrvvre | o 08/01/2012| Paydown........ | e | 475,584 241,780 [ ooveevieeiiins | e (241,780) | vvovvvereverinns | e (VZ A1) I 0 ... 120,687 |07/10/2046| 1FE......
073879 R4  2|BSABS 2005-HE9 M1 0.655% 10/25/35.......ccrvvernee | oeee 09/25/2012 Paydown........ 671,040 | ....cco..c 671,040 | ............ 479,089 573,351 | oo | s 97,689 | ..ovvvnrierinee | e 97,689 | ..vvvverncns [ e 671,040 0| oo 3,454 | 10/25/2035( 1FM.....
07387A GH 2 |BSARM 2005-12 25A1 3.821% 04/25/51.........ccccevvrs | eene 09/01/2012| PaydOWN..........vveurrirrirreriririninns | crereeeienisniiseninnes | vvvirenenns 135,261 | coovvvenee 102,837 | v 62,445 | ............ 120,819 | .o | v 14,442 | oo | e 14,442 | oo | i 135,261 0 2,229 | 04/25/2051( 1FM.....
12643C BD 2 |CSMC 2010-1R 10A1 2.887% 06/27/47 .109/01/2012| Paydown........ 210,362 | .ccvvneee. 210,362 | ..ooonee. 215,337 210,362 0 | o | e 210,362 0 5,591 | 06/27/2047| 1FM.....
126802 BJ  5|CABMT 2010-IA A2 1.690% 01/16/18... .| 07/24/2012| Citicorp Securities Inc. 23,531,513 | ....... 22,860,000 | ....... 22,860,000 22,867,701 | ..vvveeerrreennns | s (11,424) | v | e (11424) | s | e 22,856,277 | ..oovvverrerrns [ e 675,236 |..... 675,236 |..... 243,442 |01/16/2018 1FE......
161505 GN  6|CCMSC 2000-3 X 10 0.000% 10/15/32.........ccccovevwees | vonee 09/01/2012| Paydown........ e 13 (V18 (V1 I 50 | 10/15/2032| 6*.........
161505 GN  6|CCMSC 2000-3 X 10 0.000% 10/15/32.......cocverevernee | vonne 09/01/2012| Return of Capital...........c.veverveern | covererneriieiseinnies [ coveevirenienns 5,583 | oo [ e 0 [ e | reverneereeinsreniens | e | e 5583 | ... 5,583 | oo 10/15/2032(6*.........
20046F AS 9| COMM 2001-J2A X 10 0.435% 07/01/34.......ccccvuvvrer | vevee 09/01/2012] PAYAOWN.........cvvververerrirrrirriins | erresensissnsisneees | eevesemsisnnessnnsisns | e 7,414 623 (7)1 I ISP (7)) Fe— (VN IO 467 |07/01/2034| 3FE......
20046P AG 3 |COMM 2000-C1 X 10 0.000% 08/15/33........ocvvereree | rene 09/01/2012| PQYAOWN........ouvvervrnrirerereerrinns | crveresenssnissessnnnes | eoeresnessssissesenins | onsssnessesssseessssens 3,539 (V1 08/15/2033| 6*.........
20046P AG 3 |COMM 2000-C1 X 10 0.000% 08/15/33.......cccovvvrvrevns | o 09/01/2012| Return of Capital.........ccocevvrvrees | crrvverremniieinnnenes | ovrinvirnnnns 16,040 | oo | e 08/15/2033(6*.........
201736 AE  5|CMLBC 2001-CMLB X IO 0.541% 06/01/31......ccccce | v 09/01/2012 Paydown........ 50,583 28,023 (28,023) 0 06/01/2031
22540V G6 3 |CSFB 2002-9 1A1 7.000% 03/25/40........ccmvvevrrreres | ceene 09/01/2012| Paydown........ VAT | 347 317 318 28 | e | s 28 | e 347 0 | v 16 |03/25/2040
233050 AN 3 |DBUBS 2011-LC1A A1 3.742% 11/10/46.........ccoocvs | e 09/01/2012| PaydOWN..........ceurvrnrerrireersrinns | ceereeerneeiseisseeiinnes | oveineinns 179,427 | v 179,427 | v 181,596 | coovevenee 181,237 | oo | v (1,810) [ oo | e (1,810) [ | i 179,427 0| oo 4,454 111/10/2046
30224X AC 8 |ESA 2010-ESHA XA1 3.128% 01/05/13......ccevrvrverer | oene 09/01/2012| Paydown........ o e | s 118,743 55,245 | .ooovvrrerrncns | s (125 0| . 41,022 |01/05/2013
337368 AH 7 |FUBOA 2001-C1 G 6.936% 03/15/33.......ccccocrvvrrrens [ wenne 09/01/2012| PaydOWN..........ccorvvnrrrerirererneins [ coreiiesinesissiseies | evereeens 4,429,269 | ... 4,429,269 | ......... 4,434,287 | ... 4417515 | v | s 1,754 [ e | oo 1754 [ | s 4,429,269 0 ... 205,620 |03/15/2033
33736X BN  8|FUNBC 2000-C2 10 0.000% 10/15/32........oeveveernies | eeee 09/01/2012 Paydown........ 1,738 0 0 ..13,620 |10/15/2032
33736X BN 8|FUNBC 2000-C2 10 0.000% 10/15/32.......ccoeevrreriuns | vevne 09/01/2012| Return of Capital.........c..coevveveres | corerrviniieriiniinens 0 10/15/2032|6*.........
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33736X CR  8|FUNBC 2001-C210 1.573% 01/12/43........ovvervvverns | e 09/01/2012| PQYAOWN........ouvvervrrirerereeirininns | ceverenensinisneeinnns | eoersieesessssesenses | osessensesssseessssens 32,167 (V18 (V1 I 5,457 |01/12/2043| 5FE......
361849 KL 5 |GMACC 2000-C1 X 10 1.098% 03/15/33........coevvvene | vevne 09/01/2012) PAYAOWN.........coovervirmrrirriiiriies | oeeriieneiieneisnnees | eeviseseisenessensiens | e 500 (V1 (V1 IO 173 | 03/15/2033| 5FE......
361849 MQ 2| GMACC 2000-C2 X IO 1.403% 08/16/33........c.ccovvvee | oene 09/01/2012| Paydown........ o e | s 11,640 (V1 0 2,527 |08/16/2033(6*.........
372917 AQ 7 |GENZYME CORP 3.625% 06/15/15........cccovvrerrvrnns | vone 09/14/2012[ VaIIOUS......cvvcverveererieisirnsiernns | veeversseseeensneessnnes | oevens 16,192,100 | ....... 15,000,000 | ....... 15,840,850 | ....... 15,626,514 | ...ccoovvvvcvren | e [((PARYE) ) [ I ((PARYE) ) R P 15,505,038 |...coovvrervinns [ e 687,062 |..... 687,062 |..... 399,253 |06/15/2015| 1FE......
393505 QX 3 |GT 1996-9 A5 7.200% 01/15/28........comvvrvrrverrerrs | e 09/15/2012| PaydOWN..........vvervenrerererneereninns | crverernensssiseesnenes | coerrinennenss 6,490 6,523 6,461 29 | e | s 29 6,490 0 316 |01/15/2028| 1FE......
393505 ZE  5|GT 1998-1 A6 6.330% 11/01/29......ccvvvvvevrrverrerns | e 09/01/2012| Paydown........ ..77,296 ... 77,296 77,284 77,293 3 0 3,263 | 11/01/2029| 2AM......
413875 AM 7 |HARRIS CORP 4.400% 12/15/20.........cccovvrrerermrirnes | weene 08/24/2012| Deutsche Bank............cccovcvverens [ cevervneriineineenneins | coeens 14,341,172 | ....... 13,210,000 | ....... 13,159,025 | ....... 13,163,448 2,313 | s | 2,313 | | 013,165,767 | e L1A75411 1.A175411 | 410,097 |12/15/2020| 2FE......
466247 QC 0 |JPMMT 2005-A3 4A1 2.612% 06/25/35.........cccrvvenes | cevee 09/01/2012| Paydown........ 216,785 | ............ 216,785 | ... 210,510 215,085 | ..oovoerieciiins | e 1,700 [ oo | e 1,700 [ | v 216,785 0 3,673 | 06/25/2035| 1FM.....
46635T AD  4|JPMCC 2011-C3 A2 3.673% 02/15/46..........ccouvvvrers | cenee 08/27/2012) MerTill LYNCh.....c.vvvrvverrviinnies | overrerenriirnnsinneees | s 2,164,375 | ......... 2,000,000 | ........ 2,040,156 | ......... 2,035,890 | .oooovreeriierires | v (5,893) [ .oovvreirriinnes | e (5,893) | oo | e 2,029,997 | .coovvvriienis | e 134,378 |..... 134,378 | ...... 54,886 |02/15/2046| 1FM.....
493268 AS  5|KSLT 1999-B A2 0.857% 08/25/27.........cccovvreevrrrnerer | weene 08/25/2012| Paydown........ 696,901 | ....coovee 696,901 | ..c....ce.. 685,140 690,147 6,754 | oo [ v 6,754 | oo | e 696,901 0| oo 4,893 | 08/25/2027| 1FE......
502413 AZ  0|L-3 COMMUNICATIONS CORP 4.750% 07/15/20... |..... 09/28/2012 Deutsche Bank...... 6,355,123 | ......... 5,760,000 | .........5,887,411 | ........ 5,873,319 [ oo | eeeeend(8,663) [ e | erieeed(8,663) | o | v 5,864,656 |.....ccorevinns [ o 490,467 | ... 490,467 07/15/2020| 2FE......
52108H BZ 6|LBUBS 2000-C4 X 10 1.046% 07/11/32.... .109/11/2012| Paydown........ 14,871 0 07/11/2032| 5FE......
52108H CS 1|LBUBS2000-C5X 10 1.214% 12/15/32.... .109/11/2012| Paydown........ e 1,932 0 12/15/2032| 5FE......
576433 UF  1|MARM 2004-13 3A1 2.624% 02/25/35.........c.ccovvermune | ceene 09/01/2012 Paydown........ B [ 81,901 | oo 81,901 | ccoovrvrs 79,302 82,294 (393) 0 02/25/2035| 1FM.....
587681 AC  1|MBALT 2011-1A A3 1.180% 11/15/13.....ccvvvvrrarrne | e 09/15/2012 Paydown........ 3,213,656 | ......... 3,213,656 | ......... 3,224,678 | ......... 3,223,094 | ..o | i (9,438) [ ..o 0 25,500 |11/15/2013| 1FE......
59022H CP  5|MLMT 2003-KEY1 A3 4.893% 11/12/35......ccvvvvrnes | ceene 09/01/2012| Paydown.............ccceneveerenreneenns | coverireeiinsensensenes | e 1,791,526 | ... 1,791,526 | .........1,830,384 | ......... 1,827,565 | ..ooovrverreres | crv (36,039) | ..ovvvevrnrrnnens 0] . 98,682 |11/12/2035| 1FM.....
59549P  AA 6 |MDST 4 APT 8.330% 04/01/30......ccmurrerereeririrnins | ceene 07/01/2012| Paydown........ 17,813 (45) 0 [ 1,110 |04/01/2030| 3AM.....
61744C  TJ  5|MSAC 2005-HE4 A2C 0.587% 07/25/35.........ccocrmvrrs | e 09/25/2012| PaydOWN..........coevverrrireriieriins | coverrinnneinsnrinnnees | oeene 1,770,562 | 100000 1,770,562 | ........ 1,759,496 | ......... 1,767,175 3,387 0| e 7,495 |07/25/2035( 1FM.....
61745M 5P 4|MSC 2005-T19 X210 0.455% 06/12/47.........ovveverer | cevee 07/01/2012| PaYAOWN........o.vvevrrrirerereeiieins | crveeeneninsisneeinnnns [ eoreeeneesssessnsnnsnns | oeeenensssesenssnnnns | coinerrnens839,374 | i, 199,177 | o | e (199,177) | vvvrrrrcrirnens 0 ... 86,047 |06/12/2047| 1FE......
61750H AM  8|MSC 2006-HQ10 X2 10 0.691% 11/12/41.......ccvvvrers | e 09/01/2012| Paydown........ 410 (410) 0 333 | 11/12/2041| 1FE......
655356 JJ 3 |NASC 1998-D6 PS110 1.364% 03/11/30.......cccevrres | oene 09/11/2012| Paydown........ 94,567 | .oovvvererirnees | v (94,567) | ..vvvnerrcrrnnens 0 . 50,147 |03/11/2030| 3FE......
65535V AA 6 |NAA2001-R1A A1 7.000% 02/01/30.......ccvvvrerermrenes | eene 09/01/2012| Paydown........ 11,284 226 (229) 0 525 |02/01/2030| 4AM.....
65535V  BZ 0 |NAA2003-A3 A1 5.500% 08/25/33........ccocrmrrrrmrernce | cenee 09/01/2012| Paydown..........c..vveerveererneerneeins | coverenennnnnseisenes | cerernennnnn 112,489 | 10 112,489 | e 112,659 | v 114,261 | oo | v (1,772) [ s (V1 I 4,052 | 08/25/2033| 1FM.....
65535V CT 3 |NAA 2004-AP1 A4B 5.837% 03/25/34..........cccovvvruvns | eene 09/01/2012 Paydown........ 39,976 39,935 93 0 [ v 1,522 |03/25/2034( 1FM.....
69348H CR  7|PNCMA 2000-C2 X 10 1.800% 10/01/33.......cccocvuues | e 09/01/2012| Paydown........ U ST 6,672 5,872 | oo | s (-7 ] P— 0| oo 4,962 | 10/01/2033| 5FE......
733280 AC 9 |PFAST 2011-1 A3 0.840% 01/16/15.......ccvvrrerererers | ceene 09/16/2012| PaydOWN..........courvmereerereerenis [ crverineeinenissisenes | eevreees 1,282,728 | ......... 1,282,728 | ......... 1,282,843 | ......... 1,282,833 (RL015) ) [ ISR [QL0L5) ) [ IS 1,282,728 0 8,078 |01/16/2015| 1FE......
743873 AX 9 |PFMLT 2005-1 2A1 2.822% 05/25/35.........ccovrmvvves | vevne 09/01/2012| Paydown........ B [ 18,254 | .cooovvvvnces 18,254 | oo 17,820 18,369 [GE) | I I (G ) [N IOV 18,254 0 337 | 05/25/2035| 2FM.....
743873 BL 4 |PFMLT 2005-2 2A1A 2.941% 12/25/47......ocoovvveever | e 09/01/2012| Paydown........ 232,133 | oo 232,133 | v 214,692 214,692 | oo | s 17,4481 [ e | e 17441 | | e 232,133 0 12/25/2047{ 1FM.....
74436 GM  3|PSSF KEY 2000-C1 X 10 0.000% 05/17/32.......ccouve. | oo 09/01/2012| Paydown........ 1,936 0 0 05/17/2032| 5FE......
74436 GM  3|PSSF KEY 2000-C1 X 10 0.000% 05/17/32......ccccuve. | vonee 09/01/2012| Return of Capital..........cc.evverens [ coververerneriineinenns | veeeeeinnes 29,078 |... JOO I 0 05/17/2032| 5FE......
812293 AB 4 |SEARIVER MARITIME INC. 0.000% 09/01/12......... |..... 09/01/2012| MAUIIY ..o [ e | e 40,000,000 | ....... 40,000,000 | ....... 36,562,500 39,256,805 | .....cvorvivirnes | e 743,195 | .o | o 743,195 [ v | v 40,000,000 0 09/01/2012| 1FE......
871503 AG 3| SYMANTEC CORP 2.750% 09/15/15......cccvevverirnes | ceene 08/13/2012| Wells Fargo Bank........ 3,091,560 | ......... 3,000,000 | ........ 2,922,390 2,935,708 | ..evvoreveireriins | e 10,317 | oo | oo 10,317 | i | e 2,946,025 | ...ccooverrerrns [ 145,535 |.... 145,535 | ...... 75,854 |09/15/2015| 2FE......
90269P AA  9|UBSBM 2012-WRM A 3.663% 06/10/30.........cccovuvere | e 07/16/2012 Union Bank of Switzerland.......... | ..ocoerrmeencenicns | v 10,520,313 | ....... 10,000,000 | ....... 10,199,335 (653) 10,198,681 | ..vvvevercerres | o 321,631 |..... 321,631 | ...... 18,315 | 06/10/2030| 1FE......
90269P AG 6 |UBSBM 2012-WRM B 4.163% 06/10/30.........coccvvvre | vevne 08/24/2012( JP Morgan SECUMtES. ..........covvvee | werervmrvereneinniis | v 15,915,234 | ....... 15,000,000 | ....... 15,299,305 | .oeovvenrireriierines | e | i [RECKT:) ] E— 15,295,667 | .ooovvevriiecins | e 619,568 |..... 619,568 | ...... 95,113 |06/10/2030| 1FE......
929227 4D  5|WAMU 2003-AR6 A1 2.444% 06/25/33........cocconvvree | eene 09/01/2012| Paydown ...40,689 39,981 37,157 455 0 675 |06/25/2033( 1FM.....
92936Q AA  6|WFRBS 2012-C6 A1 1.081% 04/15/45.........ccccourrvrne | vovne 09/01/2012| Paydown........ 952,869 | ............952,869 | ............ 952,855 14 (1 3,400 |04/15/2045|1FE......
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929766 EA  7|WBCMT 2003-C4 A2 4.566% 04/15/35.........covvvere | eene 09/01/2012| Paydown........ ..161,531 ..157,183 . 4,348 4,348 (I (4,265) 1FM.....
92976B GC 0 |WBCMT 2006-C24 XP 0.069% 03/15/45...........ccocce. | ceene 09/01/2012| Paydown........ 71,309 | oo | v (71,309) | .. (71,309) | ... 0 62,986 1FE......
93934D AA  5|WMCMS 2003-C1AX 10 1.221% 01/25/35.......cocevne | vevee 09/01/2012| PQYAOWN........ouvververirerereeirininns | cevrerenensinisnsssnnns | eoeresessesisnsesesnes | osessnensenssseesnsnens 30,682 | ..ooeveerieriiees | v (30,682) [ ..uvvrverrereres | v (30,682) [ ..ovevvvvrrrnnes 0 21,496 3FE......
949802 AA 0 |WFMBS 2003-1 A1 2.490% 09/25/33.........ocovrvvrenns | e 09/01/2012[ PaYdOWN........ocvvurereriiirernniernnes | crvveinsernniiensnneenes | ovreneennnnn 98,354 | i 99,687 | .eoveveerviriens [ e (K] | RO [N (1,333) | oo (1 I 1,595 1FM.....
94980Q AA  7|WFMBS 2004-W A1 2.610% 11/25/34.....cccocvvrnnnnns | s 09/01/2012] PaydowN.........cvvnreesrensreinensnsnins | crvnnrenemsssmesenssnnes | onnenennsn88,303 | covvnvvrinnns 86,274 2,089 [ .o | o 2,089 [ | s [V 1,493 1FM.....
3899999. Total - Bonds - Industrial & MiSCEIANEOUS............uiiiiiiiiiiiriirisiisieni s | e 108,456,048 | i, 162,433,773 136,571,531 | ........ 41,293 | ... (149,266) | ....ovvvvnennnd 0 (107,973) | oo 0. 163,923,366 | ..oooovrnennd 0 [..4,532,679 |..4,532,679 |..3,093,443 XXX
8399997. Total - BONAS = PAM 4. snsssesssnssnssssnssnsssssssnsssnssnnsensesssensnnens | coeee 199,488,672 | oves 193,316,971 146,867,883 | ........ 41,293 | .... (363,768) | ..oooocrvnrennn 0 (322,475) | covvvvvenne 0. 194,935,188 | ..oooovrrnacd 0 |..4,553,484 |..4,553,484 |..3,529,729 XXX....
8399999. TOtal = BONAS. ...t enssnesssnssnssnnsensenessnssenseenneens | e 199,488,672 | v 193,316,971 146,867,883 | ........ 41,293 | ..... (363,768) | ...ooovreerennn 0 (322,475) | covovvverienne 0] . 194,935,188 | ...oooovrnennd 0 |..4,553,484 |..4,553,484 |..3,529,729 XXX
Common Stocks - Industrial and Miscellaneous
001055 10 2| AFLAC INC....ccvooiercerererieriesiseesseeisesseniessenenne | eeee 08/27/2012| State Street Bank... ....16,300.000 ..705,138 (B4,8B7) [ .oovvrrcerrerreres | vevrvrernerineiins | e (34,867)| ... 83,574 83,574
001204 10 6 |AGL RESOURCES INC. 08/27/2012| State Street Banl .15,300.000 ..646,578 (110,598) | .. 110,598) | .ovvvrvrvienne | verrrrenrn535,980 | v | 66,895 | ... 66,895
001547 10 8| AK STEEL HOLDING CORP. 08/27/2012| State Street Bank... ....49,300.000 .407,218 (13,779) [ v | e | v (13,779)| ... ..(119,874) | ...(119,874)
00206R 10 2[AT&TINC.....coivriirirreiersicererisessenisessssssenssnees | eres 08/27/2012| State Street Bank............cccovvvers | ovenes 91,693.000 2,772,796 251,431 | v 251,431 | | 0000 3,024,227 | e | 356,134 |..... 356,134
002824 10  0|ABBOTT LABORATORIES........ccocommrrmerimrerneernrirnens | ceeee 08/27/2012| State Street Bank...........ccccovveeees | coveens 48,000.000 2,699,040 (P2 7372:10) N IR ISR (284,290) | .vovcvvrcinene | e 2414750 | s [ 743,569 |..... 743,569
009363 10 2| AIRGAS INC....coovvvririrrirriierienieriesisesessseiesinenes | eene 08/27/2012| State Street Bank............ccccvvveees | covvene 16,000.000 1,249,280 (341,074) | oo | e (341,074) | ooovvvrevrnine | ererreenn908,206 | oo [ s 403,952 |..... 403,952
015271 10 9| ALEXANDRIA REAL ESTATE.......cooomivrmmrineireniirnnins | eeee 08/28/2012| State Street Bank............c.coocevveee | cevers 4,700.000 | ............344,584 | ... XXXoooois | cererreei 253,509 | oo 324,159 (70,650) [ ..ovvveevnrireren | eevrseirneriinriins | v (70,650) | ..vvvvocervrinne | wrreerreei253,509 | oo | e 91,076 | ...... 91,076
01741R 10 2|ALLEGHENY TECHNOLOGIES.........cccouvrmrrrmrrrnures | ceene 08/27/2012| State Street Bank...........cc.covceveee | vevvrees 7,100.000 | ...c.eee..216,035 | .oovreec e XXX | 224,334 | e 339,380 (115,046) | ...voovvrcrrinins | cevrreriieineiins (115,046) | cvovcvereveices | v 224,334 | s | s (8,299)] ....... (8,299)
023135 10 6| AMAZON.COM INC.....ovvrrirrrriirriicriireieeneiienenes [ ceene 08/27/2012| State Street Bank..............couvvens | cevevnacs 8,400.000 1,454,040 (463,905) | ...vvvrercrrrnin | e (463,905) | ..voocvverreris | ereerennn990,135 | oo, ..1,059,622 |..1,059,622
035710 40 9| ANNALY CAPITAL MGMT INC.....ovvvvrererrerrrincrnenes | e 08/27/2012| State Street Bank...........cocceovveres | cvveens 26,900.000 | ............462,280 |.....c..... XXXorvree | crrrerernnn 461,669 | oococncs 429,324 32,345 32,345 | oo | s 611 611
03662Q 10 5|ANSYSINC B 08/27/2012| State Street Bank...........ccccceeeevns | 20r...5,000.000 | ............340,021 | ..o XXXooiiis | ci000r. 206,633 | oo 286,400 (UL T4 ) [ DR (79,767) | .... R 133,388 |..... 133,388
037411 10 5| APACHE CORP......ccoostrerriererrerreeiseirseressessssenies | eeee 08/27/2012| State Street Banl 806,162 56,355 ..56,355 (81,425)| ... (81,425) | .
052769 10 6| AUTODESK INC......cccovtvmrvnirierierineeneisnineiirenins | e 08/27/2012| State Street Bank... .11,900.000 | ............360,044 | ..........XXXeoooio | crrerrnnni 298,613 | oo 360,927 (62,314) [ ..oveocveirinen | cevreriirineiins (62,314) | oo | creerreeni 298,613 | i | e 61,432 | ...... 61,432
064058 10 0| THE BANK OF NEW YORK ME........c.ccoovmiimmrineinnns | e 08/27/2012| State Street Bank...........ccccovveeees | cevenas 86,519.000 1,722,593 KICKIR: 7L RN DR 383,826 | ..cooovrivrrinns | w0 2,106,419 | oo (173,611) | ...(173,611)
081437 10 5|BEMIS CO....oouuiririiicniirineiesiessiesiesesssesenes | e 08/27/2012| State Street Bank...........cc.covcwvees | vervreens 8,600.000 | ............261,087 | ...ccoccc. XXXoorivvs | cerreerrn. 228,805 | . 258,688 (29,883) [ ..ovvvverrieeien | cevrerineiiieiins | v (29,883) [ ..oveveverrricnns | crreerrreni 228,805 | oo | e 32,282 | ... 32,282
110122 10  8|BRISTOL MYERS SQUIBB..........cccconvevmeirerinriienis | e 07/03/2012| Class Action Litigation (V18 74 74
12572Q 10 5[ CME GROUP INC.......vvvrrrrrrrrererireeirseeseninnrinenins | ceens 08/27/2012| State Street Bank...........ccovceriee | vevvrn 2,000.000 97,468 33,019 33,019 | e | e 130,487 [ o | e (23,115) | ..... (23,115)
12673P 10 5[ CAINC....cooiiiirscrercre e | s 08/27/2012| State Street Bank............ccccvevers | ovenee 20,600.000 | ...........531,756 [ ..ocoooeoee XXXoiiiit | e 430,542 | o 416,429 | ........ 14,113 | e | e | v 14,113 101,214 | ..... 101,214
127097 10 3| CABOT OIL & GAS CORP.....c.cvvvrerererercerseirseriinnns | e 08/27/2012| State Street Bank...........cccoveeneee | cevern 6,300.000 | ...c.c.....267,186 | oovrreeee XXX | 000 123,836 | e 239,085 (115,249) | ..o | e (115,249) 143,350 |..... 143,350
14057 10 1 |[CAPITOL FEDERAL FINANCL........cocovrmrrermrinrirenns | e 08/27/2012| State Street Bank...........ccccceveern | +.....16,900.000 | ............ 199,328 | ..oooeee XXXooiiis | verrerrennn 189,579 | e 195,026 | ......... (5,447) | cvvvvivernrreiinns | cererneinsiinniens | e (5,447) | cvovvvvrerinnes | e 189,579 | i | v 9,749 | ... 9,749
148887 10 2| CATAMARAN CORP........ccocovrumrirermrirnerisnsesersenins | e 08/27/2012| State Street Bank... 0 | o | eereerrnnn580,394 | i | (17,822) | ..... (17,822) | ..
148888 10 3 |CATALYST HEALTH SOLUTIO .| 07/03/2012| State Street Ban ..494,000 86,394 86,394 ...266,000 |..... 266,000
150870 10 3| CELANESE CORP-SERIESA... 08/27/2012| State Street Bank... ..380,722 (145,305) | ..vvvererncerneins | eevreiisrineiins (145,305) | ... 107,659 |..... 107,659
156782 10 4| CERNER CORP.......ccosvviirierierinerinceieeiseesseninenes | e 08/27/2012| State Street Bank...........ccovevrees | veverne 6,400.000 | ..........456,165 | ...ccoocc. XXXoorviws | corrnenn 244,145 | L 392,000 (147,855) | ..o | cevreriieineiins (147,855) 212,020 |..... 212,020
165167 10 7| CHESAPEAKE ENERGY CORP.......ccccovvvrmeinirrnins | s 08/27/2012| State Street Bank...........ccc.covveees | voveeae 19,200.000 | ............370,784 | ..o XXXeovover | rvirrernnd71,037 | 427,968 | ........ 43,089 [ .o | e | s 43,069 | ..oovvevreries [ e 871,037 [ ..(100,253) | ...(100,253) | ........ 5,040 [
171798 10 1|CIMAREX ENERGY CO......ovvvreremrrrerineersensnseinenns | e 08/27/2012| State Street Bank 8,900.000 | ...c.eee...514,253 | i XXX [ 0,368,082 | e 550,910 (182,828) | ...coveverncrrrrins | eevrerisrineiis (182,828) | ...oovcvervirens | wereerennn 368,082 | oo [ 146,171 | ..... 146,171 | ....... 3,026 [
17275R 10 2| CISCO SYSTEMS INC......covveerrrrirrirerierinineieninnnns | e 08/27/2012| State Street Bank..........ccocvvrvier | evee 116,000.000 2,097,280 554,422 | ..o | e 554,422 | ..coovvcvviieian | 002,651,702 | oo ..(415,632) | ...(415,632) 25,520 [ I
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191216 10 0| COCA-COLA ......oovtvierrericriieieenesiessisensenessennes | e 07/20/2012| Class Action Litigation B [P 21 | XXX oo [ o (V18 21 21 | e [ e XXXoo | Lo
20030N 10 1[COMCAST CORP.......coecorririrrrinrineernneississeiiesins | ceens 08/27/2012| State Street Bank...........cccoovenees | weve. 107,800.000 | .......... 3,664,633 | .....cc....c XXXeoooer | v 2,111,220 | ......... 2,555,938 | ... (444,718) | .vvvverceveins | e | e (444,718) | oo | v 2,111,220 | oo, ..1,553,413 |..1,553,413 | ...... 47,163 |...... XXXt | Lo
201723 10 3| COMMERCIAL METALS CO.....ccovvvvreerrrrnerierienenns | eeee 08/27/2012| State Street Bank...........coccvveeeees | coveene 15,800.000 | ............ 203,261 | ..ccooneee. XXX ovver | v 220,141 | oo 218,514 | ........ 1,627 [ o | e | e 1,627 [ v | e 220,141 | oo | e (16,881) | ... (16,881) | ........ 5,688 |...... XXXeoo | Lo
205887 10 2| CONAGRA FOODS INC......covvvirrrrriersnieeersnsiees | e 08/27/2012| State Street Bank............cccovvveres | ovenee 26,400.000 | ............ 661,321 | ... ) 0,9 R IO 546,290 | ............ 696,960 | ..... (150,670 | ovvovvvvrrrreies | vvrerrerrsvirenes | ervees (150,670) | cvvvvvvvvereres [ v 546,290 | ..coovooviveiees [ erene 115,031 |..... 115,031
208464 10 7|CONESCO INC e 08/09/2012| Class Action Litigation............cccc. | ceevererneernererneenenes | ovrrrneenne 17,650 | e XXX | v 0 weon | e [ [ 17,650 | ...... 17,650
219350 10 5 CORNING INC.....cccovvrierirrirriierinirirerieneesessneinnns | e 08/27/2012| State Street Bank.............cccccceener | +......23,000.000 | ............266,097 | ....ccoee. XXXorrrs | voveee 333,951 298,540 35,411 35,411 (67,854) | ..... (67,854)
222816 10 0 |COVANCE INC. N 08/27/2012| State Street Bank...........ccccooverner | 1000000.5,900.000 | ..oe0rr0.280,571 | ovoecee XXX | s 310,532 | ..o 269,748 | ........ 40,784 [ .o | e | e 40,784 (29,961) | ... (29,961)
228368 10 6| CROWN HOLDINGS INC........occoiveirrcriererneereniins | e 08/27/2012| State Street Bank...........coccevveeves | covvene 11,900.000 | ............ 430,864 | ..o XXX | s 315,797 | v 399,602 | ....... (83,805) [ ..uvvvreerrireres | vevrerernerirerins | e (ERRE0L) O IS 315,797 | oo [ 115,067 |..... 115,067
233331 10 7 |DTE ENERGY COMPANY ......oooomriririnrirnrisniiennis | eeee 08/28/2012| State Street Bank...........ccc.covveees | vovenae 13,200.000 | ............ 777,953 | oo XXX [ i 495,165 | ............ 718,740 | ..... (223,575) | .vvvvereirineins | e | e (223,575) | covvoevvvereres | e 495,165 | ..o | e 282,788 |..... 282,788
243537 10 7 |DECKERS OUTDOOR CORP..........cosvvrrrvririerireries | e 08/27/2012| State Street Bank...........coccevvveeees | coveene 10,400.000 | ............ 507,935 | ..ooeeee XXX | i 874,369 | ....cco..... 785,928 88,441 88,441 | ..o [ e 874,369 | ..o ...(366,434) | ...(366,434)
24702R 10 1 [DELL INC...ovoivviriiersiscerssiseiesisssssiessssseeenes | eves 08/27/2012| State Street Bank...........cccvervis | v 100,100.000 | ......... 1,116,460 |.......... XXXoooovoe | o 1,464,747 | ......... 1,464,463 284 | [ |28 [ | e 1,464,747 | .o ...(348,287) | ...(348,287)
247916 20 8 |DENBURY RESOURCES INC.......ccoouvereemeririrnenes | e 08/27/2012| State Street Bank... 21,247 20,793 454 21,247 56 56
251893 10 3 |DEVRY INC 08/27/2012| State Street Bank... .2,500.000 | .covorreerend7,525 [ i XXX [ e 90,794 | .ooovvnnee 96,150 | ......... (5,356) | cvvvvvrrerervrerins | vevvernrinenieninne | eevverineen(5,356) | covvveireriinins | e 90,794 | oo | e (43,270) | ..... (43,270)
25271C 10 2|DIAMOND OFFSHORE DRILLL.......ccoovrerrercerrrinens | ceene 08/27/2012| State Street Bank...........cc.covceveee | cererees 7,500.000 | ..cc0oeern.501,563 | oo XXX [ i 481,350 | ..ooocvenee 414,450 | ........ 66,900 | ..oocverrernerinne [ ernrenenreinneis | rreeeen88,900 [ o | e 481,350 | .o | s 20,213 | ... 20,213
25470F 10  4|DISCOVERY COMMUNICATION.......ccovvumrrerrmrirerins | v 08/27/2012| State Street Bank 5,500.000 295,080 | ...ooceere XXXooriros | v 234,905 225,335 9,570 | v | erverrnerrennnne | e 9,570 [ [ e 234,905 | ..coorverrerns | e 60,175 | ...... 60,175
26441C 20 4 |DUKE ENERGY CORP......coevvummirrerierirnerrseiseninees | ceene 07/31/2012| State Street Bank 1.000 | oo 95 | e XXX | s 68 95 (27) 68 27 27
26441C 20 4 i 07/03/2012| State Street Bank...........coccovveeves | coveens 29,533.000 0
28140M 10 3 N 08/27/2012| State Street Bank... .4,800.000 5,303 | .cocoeree XXX | v 70,215 | i 134,352 | ....... (64,137) [ v | eververnnnirneinns [ eeeeeeed(B4,137) | s | v 70,215 | oo | e (54,911) | ..... (54,911)
285512 10 9|ELECTRONIC ARTS INC.....coorvveriemriirmernerirenirnee | e 08/27/2012| State Street Bank...........coccevvveeres | cvveene 19,600.000 | ............ 254,696 | ....oooeee XXX | s 326,434 | ............ 403,760 | ....... (77,326) [ ..o | eevrveiseineinins | v (UL:72) | E IS 326,434 | .o | e (71,738) | ..... (71,738)
29265N 10 8 |ENERGEN CORP........ccootriiririeicieiriereiericnsnins | e 08/27/2012| State Street Bank...........cccovvvveers | overees 5,600.000 | ............ 289,274 | ..o XXX | e 243,029 | ............ 280,000 | ....... (36,971) [ v e [ v (36,971) [ ovvveerrvreens | v 243,029 | .o | e 46,244 | ... 46,244
29285W 10 4 |ENGILITY HOLDINGS INC.......cvvuuerrerireirerrinrinnnns | eeee 08/09/2012| State Street Bank 1.000 | oo 10 | oereeeee XXX | e 12 (V1 T 12 (1) (1)
293561 10 6 |ENRON....c.cocuiiirinricnierisiesssieseniesesssienes | e 07/01/2012| Class Action Litigation............ccce. | ceeervereneriivinneinn | vevveriens 77,010 oo XX [ s 0 [ o | e | e [ e 77,010 | ...... 77,010
29364G 10 3|ENTERGY CORP.......ceeomrinrricrierineeiseisesissiesnnns | e 08/27/2012| State Street Bank...........ccccoueeeer | 1002.....5,300.000 | ............363,145 | ..ooccoce. XXXoriiis | e 406,082 | ... 387,165 | 1ot 18,917 | s [ e | e 18,917 [ [ i000000408,082 [ o | e (42,937) | ..... (42,937)
29444U 50 2| EQUINIXINC...coovvvierirririrreinerirerierieeesssisniinenes | ceees 08/27/2012| State Street Bank... cerrrnereenn 333,779 | e XXX | e 168,715 | 172,380 | e (3,865) | cvvoovercererinns [ rrrveriirineis | eerrererne(3,685) [ i | e 168,715 | i [ 165,065 |..... 165,065
30219G 10 8|EXPRESS SCRIPTS INC.......vvvvirrrieriirsriireciirins | ceeee 08/27/2012| State Street Bank..............ccoceveens | cevevnaee 7,800.000 | ..orvrnees 482,486 | ... XXXooiiis | s 326,568 348,582 (22,014) [ v | e [ v (22,014) [ oo | e 326,568 | ..ooovvreriies [ 155,918 |..... 155,918
302445 10 1|FLIR SYSTEMS INC....ccoovtrvmrrerrreriirererserinerinenis | eeee 08/27/2012| State Street Bank...........ccovevriee | vevvrnens 8,800.000 | ..ccvvnee 173,458 | oo e XX | e 243,046 220,616 22,430 22,430 | oo | s 243,046 | ...oooovvrrerns | e (69,588) | ..... (69,588) | ........ 1,848 |..... XXXeoo | Lo
31428X 10 6 |FEDEX CORPORATION.......ccevovvriiverreieieirieieiens | s 08/27/2012| State Street Bank 28,300.000 | ......... 2,496,129 | .....c..... XXXoooooo | e 2,222,969 | ......... 2,363,333 | ..... (140,364) | ovovvvevvrrneires | v | ervees (140,364) | ..oovevvrvrirers | crrreinee 2,222,969 |..ccovveerans | oo 273,159 |..... 273,159 | ... 11,320 |...... XXX.oo [Levine
345370 86  0|FORD MOTOR CO....coourrrirrrrererriensreneseeserinenns | ceeee 08/27/2012| State Street Bank...........cccovvervee | wevee 106,400.000 | ......... 1,001,712 [ ovvreee XXX [ i 800,458 | ........ 1,144,864 | ..... (B44,408) | ...vvvovvrcerreen | eevrrerreriseiies | v (344,406) | ...ooocvvrerieren | e 800,458 | ...ocoerierins [ eenad 201,254 |..... 201,254 | ...... 15,960 |...... XXXeoo | Lo
346091 70  5|FOREST OIL CORP........cocovirrerrirerniireierississenninnes | e 08/27/2012| State Street Bank...........ccccovvvers | oveeee 10,800.000 8,062 | ..oovveerrivnins | erververiinieiens | ereeennnn8,002 [ [ 154,402 | | (75,663) | ..... (75,863) [ ..ovvvrvveienns | crvae XXX [Leviiea
36467W 10 9| GAMESTOP CORP-CLASS A......ooovvvmrrierincerinninnees | eeee 08/27/2012| State Street Bank...........coccoveeeees | coveene 18,500.000 | ...........337,560 | ..oooeree XKXvooirs | irr.400,229 | ...........446,405 | ....... (48,176) [ ..o | eerrverirneinernns | rreeenn(@6,176) | o | 800,229 | s | e (62,669) | ..... (62,669) | ......10,175 |...... XXX | Lo
364760 10 8| GAPINC...coovvooecveecreeeereeeseseseesseessesesssssins | oo 08/27/2012| State Street Bank...........c.ccovveeees | covvens 22,700.000 | ..cooveeene 797,524 | ..o XXX | e 494,865 | ...........421,085 | ........ 73,780 | oo [ erververenineis | rnereeen 73780 [ e | v 494,865 | .....ovvevrerns | e 302,659 |..... 302,659 | .......8,229 |...... XXXeoo | Lo
369550 10 8| GENERAL DYNAMICS CORP.......ccoovvvvrrirrirnrineins | e 08/27/2012| State Street Bank...........cccccovveeees | coveeas 20,000.000 | ......... 1,317,334 | .o XXX | 001,250,184 | ..........1,328,200 | ....... (78,016) [ ..ovvveeveineien | eevrreirneiiiniiins | v (78,016) | .vvvverrvrenns | e 1,250,184 | oo | 067,150 | ... 67,150 | .....29,800 |...... XXXeoo | Lo
371901 10 9| GENTEX CORP.....ccourerrrrrcrierirseesenissrsenienines | eeee 08/27/2012| State Street Bank...........coccvveeeees | coveene 11,400.000 | ............ 202,909 | ..oooooeee XXX | e 132,625 | ..........337,326 | ... (204,801) | .vvveverrcerinin | eevrerreniserinee | veenne (204,801) | vvovvererieees | wereernnnnn 132,525 | oo | 270,384 | i 70,384 | .......4,332 | ... XXX | Lo
37940X 10 2| GLOBAL PAYMENTS INC......cocvvvvmirmerierirneireirannes | ceeee 08/27/2012| State Street Bank... 100er8,900.000 | ... 365,814 | ..o XXX | v 401,850 | ..........421,682 | ....... (19,832) v [ | (19,832) | ovvveverevinnne | cerererenn 401,850 | oo | 00(36,036) | ... (36,036) | ...........534 |...... XXXeoo | Lo
382388 10 6| GOODRICH CORP.......ccostveerirerrerireereriseiseriienins | eeee 07/27/2012| State Street Bank... rereern1,020,000 | oo XXX | i 438,474 | .....989,600 | ... (551,126) | . A(551,126) | covvovvvcrrenes | e 438,474 | e [....581,526 | ... 581,526 | ........6,960 |...... XXX...
395259 10 4| GREENHILL & CO INC....ovevvvvviiersrineieniseisersniens | e 08/27/2012| State Street Bank... +0e.8,000.000 | ............ 253,284 | ..o XXX | 211,440 | 218,220 | e (6,780) (6,780) | oo | 211,440 [ s | 41,844 | L 41,844 | .......5,400 |..... XXX...
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413086 10 9|[HARMAN INTERNATIONAL........oovererrrrrnerierirenernes | ceene 08/27/2012| State Street Bank...........ccoveveries | vevvrne 2,400.000 | ..oovvrnees 109,789 | ..coouvenas XXX ovver | s 104,876 | ...oocvvnve. 91,296 | ........ 13,580 [ .ooeveeererienns | vererverieriienins | e 13,580 [ .oovererevrrens | cerreriens 104,876 | oo | e 4,912 | ... 4,912
421924 10 1 [HEALTHSOUTH......ooooiiirriniineieriesiseenseiseisenins | ceens 07/06/2012| Class Action Litigation............ccc.. | ccoveeerrrererencienneens 0 [ o | e | e | e 3,751 | .. 3,751
42217K 10 6 |HEALTH CARE REIT INC.....ovvvmerrirrnerierireniseenens | e 08/27/2012| State Street Bank 5,800.000 | ............338,168 | .......... XXXooov0r | r000rr..260,346 | ............316,274 | ....... (55,928) [ ...vvrererirenen | revrveerneriienins | e (55,928) | ...vvvuverrrinns | crreerrreni 260,346 | oo | e 77,822 | ... 77,822
42222G 10 8 [HEALTHNETINC.....ccoeierereierceeierecseeeeveeienas | e 08/27/2012| State Street Bank.............cccceveen | evernee 2,100.000 | ............. 47,585 | ..ooooco. XXXeoroie | v 32,655 | ...........63,882 | ... (31,227) [ s [ e [ v (31,227) [ covvvervrines | verrenernn32,655 [ i | v 14,930 | ...... 14,930
423452 10 1 |HELMERICH & PAYNE........c.ccoooimimmienerinnirnerirenins | ceens 08/27/2012| State Street Bank... .7,600.000 | ...........353,460 | ..o XXXerriir | 294,222 | .......... 443,536 | ..... (149,314) | cvovvvrveervens | e | v (149,314) | covvovvrevrveen | e 294,222 | s | v 59,238 | ...... 59,238
42809H 10 7|HESS CORP......coostrrriririerirerineeississriseniesienenes | e 08/27/2012| State Street Bank... .8,200.000 | ..........410,133 | .coccee XXX vooeer | evvrnr.. 453,587 | ...........465,760 | ....... (12,173) | 12,173)| .. (43,454) | ... (43,454)
428236 10 3 |HEWLETT-PACKARD CO.....cooostrrmrimerrerineernneinnes | ceens 08/27/2012| State Street Bank... ....51,700.000 ...1,133,848 . ].1,425953 | ....... (292,105) ...(138,752) | ...(138,752)
441060 10 O[HOSPIRAINC.......cooomirimrririerireernerieriesriensenennee | ceees 08/27/2012| State Street Bank............c.covcvveee | vevvrs 4,000.000 | ..ccovveene 135,486 | ......c.... XXX oo | s 150,613 0 | oo | e 150,613 | oo | e (15,127) | ..... (15,127)
445658 10 7 [HUNT (JB) TRANSPRT SVCS......ccoormrrrmrirniinneieies | ceene 08/27/2012| State Street Bank............c.cooceveee | vever 6,900.000 | ..ccovvnees 368,971 | ..coovvenee D.O.0, S IS 217,498 | ............ 310,983 | ....... (93,485) [ ..o | e | v (93,485) | .vovverrrinns | v 217,498 | .o [ 151,474 | ..... 151,474
45068B 10 9 |ITT EDUCATIONAL SERVICE........cocovirimmrermerriririee | rene 08/27/2012| State Street Bank............ccovcereee | vevvrees 3,700.000 | ..vvvvnees 115,579 | covvrrenas XXX ovver | s 193,886 | ..ooovevee 210,493 | ....... (16,607) [ ..ovvvrerrrrreren | vevrveernerinennns | v (16,607) | .oveveerrrinns | cevereriens 193,886
45666Q 10 2 |INFORMATICA CORP......cccovvvirnririirnniseinrireniiniinins | e 08/27/2012| State Street Bank...........cccovvvers | wovvvrernns 300.000 | ..ovvreenens 9,618 (104)
45822P 10  5|INTEGRYS ENERGY GROUP | 08/28/2012| State Street Bank... 13,900.000 769,105 | ..oocoeee XXX | v 481,460 | ........... 753,102 | ..... (271,642)
45841N 10  7|INTERACTIVE BROKERS GRO.... 08/28/2012| State Street Bank............cccovvveres | ovenee 23,800.000 ,624 | XXX | e 420,858 385,572 ] L 65,286 | ..o e | eeeeend65,286 | i | 820,858 | s | (92,233) ..... (92,233)
459902 10 2|INTERNATIONAL GAME TECH.......ccomvvmerirmrincirnnns | ceene 08/27/2012| State Street Bank...........coccoveerees | coveene 16,700.000 | ............ 202,860 | ..coooeee XXXeiiis | 216,695 | ...........287,240 | ....... (70,545) [ ..ovvvrcerrrenennn | eevrneinerinnriins | e (70,545) | .vovverrernne | erreerrnni216,695 | oo | (13,834) | ..... (13,834)
46625H 10 0|JP MORGAN CHASE & CO......cooovvrvereieiiriniinenes [ 08/27/2012| State Street Bank............cccovvveees | coveend 87,100.000 | ......... 3,245,056 | ............ XXX v | e 3,681,130 | ......... 2,896,075 | ...... 785,055 | ..o | e | evii 785,055 | ..ovvovrcrres | crvrens 3,681,130 | .ooovvricrirs ...(436,075) | ...(436,075)
469814 10  7|JACOBS ENGINEERING GROU........ccooovrrmirireianns | ceene 08/27/2012| State Street Bank...........cc.cooceeveee | vevers 9,300.000 | ..ovvrnee 373,496 |...ccoo..... D 0.0, S IS 400,220 377,394 22,826 22,826 | oo | s 400,220 | ..cooeviieiinne | e (26,724) | ..... (26,724)
478160 10 4 [JOHNSON & JOHNSON.......cocoirierirnrereririrnerineies | ceens 08/27/2012| State Street Bank............cccvevves | vervevrieenad 50.000 | .oveoorrerran 3,383 2,953 3,279 (326) ....2,953
48203R 10 4| JUNIPER NETWORKS INC.......cocoovrrimrierinrrirsrirnens | s 08/27/2012| State Street Bank...........c.ccoecreer | +0.....40,600.000 | ...oooeoe. 718,377 | it XXXt | s 909,202 | ............ 828,646 | ........ 80,556 [ ..vovvrrirririns | e 909,202 |....
49456B 11 9 |KINDER MORGAN INC WARRA........cocoomerermeerrrinnns | oeee 07/01/2012| State Street Bank...........coccvvvervee | 100000:28,032.000 [ coocvoveverceervvirnernns | vvrrrenee XXX | v (V1 0
500255 10 4 |KOHLS CORP.......cocoviiiermiierinieiersssiesesississssnsenes | e 08/27/2012| State Street Bank...........ccocvvvers | ovenee 17,600.000 | ............ 924,938 | ............ ) 0,9 R IR 990,929 | ... 868,560 | ...... 122,369 | oo v | e 122,369 | .ovovvvrvren | e 990,929 | ..oocvvvrvee | v (65,991) | ..... (65,991)
502424 10  4|L-3 COMMUNICATIONS HLDG.......coccosvrrmremrineirnns | eeee 07/18/2012| Spin Off.... B [ 22,639 |..coooennee XXXeoooer | e 22,639 | .o, 21,550 | oo 1,089 [ o e | e 1,089 [ .o 22,639 0
529771 10 7 |LEXMARK INTERNATIONAL l....ooovvvoerieririnininnis | e 08/27/2012| State Street Bank...........cccovceveee | vevvrns 9,700.000 | ............185,494 | ... XXX.ooooo | v 246,878 | ............320,779 | ....... (73,901) [ oovvvrveriven | eevrerineiivenins | v (73,901) [ v | ceveerrereni 246,878 | oo | (61,384) | ..... (61,384)
53071M 10 4 |LIBERTY MEDIA CORP INTE.......ccosveummrrmrrrrmrirnrinns | ceene 08/10/2012 SPIN Off.....coovvvrereerreiseiseriienes [ eeverireeinennneinsenes | eereeeneen 1,918 i XXX | e 41,918 | 58,495 | L (18,577) [ overeerreineie | eevrneineiinniins | v (16,577) 0
532457 10 8 |ELILILLY & CO..ovorreriecrieericriereeeissisesieesienins | e 08/27/2012| State Street Bank...........cccccveeees | ceveene 18,600.000 | ............828,148 | ......... XXX.ooooe. | 2v......623,863 | ........... 773,016 | ..... (149,153) | ..o | s | e (149,153) | .o | vererrennn623,863 | oo [ 204,286 |..... 204,286
534187 10 9|LINCOLN NATIONAL CORP.....cccovvvrrerrrrrrineiierins | eeee 08/27/2012| State Street Bank...........cccccovveees | ceveene 19,300.000 | .....c.e. 454175 | ...oon.... D 0.0, S IS 458,390 374,806 83,584 | ..ocvievirerinns [ | i 83,584 | ..o [ e 458,390 | .ovovreereies | s (4,216) | ....... (4,216)
539830 10 9 |LOCKHEED MARTIN CORPORA........ccoovommirmerirmares | rene 08/27/2012| State Street Bank...........coccvveeeres | coveene 12,900.000 | ......... 1,192,086 [ ...ovovee XXX [ v 887,114 | ........ 1,043,610 | ..... (156,496) | ...vvvovvvncerinens | eevrverrenirnerinee | cvvenne (156,496) | ...vovvvrcrrreres | e 887,114 | oo [ 304,972 |..... 304,972
548661 10 7 |LOWE'S COMPANIES.........cooovemmmrirriirrinnnriienies [ oo 08/27/2012| State Street Bank..........cc..couvveens | wvvveas 55,648.000 | ......... 1,546,167 [ ..ooooeeee XXX | e 1,078,981 | ......... 1,412,346 | ..... (333,365) | .vvvevereernein | e | e [RREIL5) N T IS 1,078,981 [ .o | 467,186 | ..... 467,186
552690 10 9 |MDU RESOURCES GROUP INC........ccooovrvrmerreriine | ceene 08/27/2012| State Street Bank...........coccovveees | coveens 22,300.000 | ...ooouenn 489,367 | ..ovveree XXX | s 468,490 | ............ 478,558 | ....... (10,088) [ ...evoeveeireres | verrveirnerinerins | v (10,088) [ ..ovovuernrirns | crvrrrrns 468,490 | ..coovverrriinns | s 20,877 | ... 20,877
55354G 10 O|MSCIINC-A.....ooviiirirerieersnseresssissiensssinens | e 08/27/2012| State Street Bank...........ccocovvveres | ovenee 24,700.000 | ...ccoenee 870,011 | oo XXXt | i 945,447 | ..........813,371 | ...... 132,076 | .o [ v | e 132,076 | .ovovvevever | oo 945,447 | i | (75,436) | ..... (75,436)
585055 10 6 |MEDTRONIC INC.......ceomrrerierrerieeirseeiseiserienins | e 08/27/2012| State Street Bank...........ccccevveees | coveens 45,200.000 | ........ 1,832,313 [ .ovreeee XXX | e 1,623,968 K72 | SN FUNRRIRN IS (104,932) | cvovvvveinens | 1,623,968 | oo [ 208,345 |..... 208,345
58933Y 10 5|MERCK & COINC.......cvoricrenrreriericireeieeinenes | e 08/27/2012| State Street Bank...........ccccovvveees | coveead 59,904.000 | ......... 2,580,816 | ...ccooonee XXXeovver | v 1,759,697 | ......... 2,258,381 | ... (498,684) | ....ooovvrcrririns | e | v (498,684) | .....ocovrevevces | i 1,759,697 [ ..o | e 821,119 |..... 821,119
589400 10 0 |MERCURY GENERAL CORP.......cccooommivmrrrmriircinns | e 08/28/2012| State Street Bank...........ccccovvevees | coveene 12,100.000 | ............ 458,710 |............ XXXeovooer | e 444,986 | ............ 552,002 | ... (107,016) | .vvvvercerveens | eeereeerverineieee | v (107,016) | ovvoocvverreces | v 444,986 | ..cooovveiriinns | s 13,724 | ... 13,724
59156R 10 8|METLIFE INC......covvmiriereiercrieinerierieseseessninees | cvens 08/27/2012| State Street Bank...........cocceveeeees | cvveens 29,679.000 | ........ 1,023,431 | ..o XXX v | v 1,007,355 | ............ 925,391 | ........ 81,964 | ..o [ | e 81,964 | ..ooovvevrcrne | v 1,007,355 [ ..ocoovvevrrnes | e 16,076 | ...... 16,076
595017 10 4 |MICROCHIP TECHNOLOGY IN......cocomirverererinriranns | eene 08/27/2012| State Street Bank...........ccc.covveees | voveeae 11,850.000 .(133,793)
62944T 10 5|NVRINC...coooiiriirircerireisenesieeercesssisesssenienens | e 08/27/2012| State Street Bank... (7,652)
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665859 10 4 [NORTHERN TRUST CORP.........ccvvvurmrermrerrrinirnnnns | e 08/27/2012| State Street Bank...........ccovevriee | vevvrn 6,100.000 | ...ccovneee 282,601 | ..coonnee. XXX ovver | s 303,237 | oo 241,926 | ........ 61,311 | oo [ | e 61,311 (20,637) | ..... (20,637) | ........ 5,246 |...... XXXoo | Lo
675232 10 2| OCEANEERING INTLINC.....oevomeirrriniircrienincines | e 08/27/2012| State Street Bank...........cc.cooceveee | cerers 4,200.000 | ............. 230,785 | ..coonne. D 0.0, S IS 154,974 | ..ccoooece. 193,746 | ....... (38,772) [ v | eevrneineiiniins | v (38,772) | v | erverneenn 154,974 | i | e 75811 | ... 75811 | v 1,386 |...... XXXt | Lo
676220 10 6| OFFICE DEPOT INC......ccooreverereiermerieneseeeneniins | eeee 08/27/2012| State Street Bank...........coccovveeees | covenad 69,700.000 | ..oovevene 105,008 | ............. ) 0.9, N ISR 91,307 | oovvvrrr 149,855 (58,548) [ ...cvvorvervrenres | eevrerieeieniiies | e (58,548) <07 A RO S 13,701 | ..o 13,701 | oo | e XXXeoo | Lo
693506 10 7 |PPG INDUSTRIES INC......cccoevvrrvrirerririrrirsninnriennnis | wene 08/27/2012| State Street Bank...........cccovvveers | overees 5,400.000 | ............ 591,103 | ..o ) 0,9 R IR 311,950 | oo 450,846 | ..... (138,896) | .vvovvvvrrrrires | vrrerrerrsvirnnes | ervees (138,896) 279,153 |..... 279,153 | .......9,450 |...... XXX [Lovieae
704326 10 7 |PAYCHEXINC e 08/27/2012| State Street Bank...........coccevverees | coveene 15,800.000 | ...........524,972 | ..cocoe. XKXvoovre | e 450,697 | ........... 475,738 | ....... (25,041) SV ST I (25,041) JESTRTRI I 74275 | ... 74,275 | .....15,168 |..... XXXeoo | Lo
704549 10 4 |PEABODY ENERGY CORP e 08/27/2012| State Street Bank... 17,500.000 399,472 | oo XXX | i 451,681 | .. 579,425 | L (127,845) | . .(127,845) | .. (52,108) | ..... (52,108) | ........4,463 |...... XXX...
708160 10 6|J.C. PENNEY CO INC.....cccovvumrirrrrneinerierineerneninee | ceeee 08/27/2012| State Street Bank... .1,300.000 32,198 | .o XXX [ i 43,845 | i 45,695 | e (1,850) ...(1,850) (11,648) | ..... (11,648) | ...........520 |...... XXX...
713448 10 8|PEPSICO INC....covvurireririereineiserierieneeessninnns | eene 08/27/2012| State Street Bank...........coccovveeves | cvveens 30,420.000 | ......... 2,230,801 | .oovrreece XXX | s 1,822,842 | ......... 2,018,367 | ..... (195,525) | ..vevverceirieen | evvrerienineenee | ovveene (195,525) | ..oovcververces | v 1,822,842 [ ..o | 407,958 |..... 407,958 | .....47,683 |...... XXXeoo | Lo
717081 10 3|PFIZERINC.....oooviiiiierieiiseseieeiiesieeesseiseisenns | eees 08/27/2012| State Street Bank............ccccoveerees | ovee 186,000.000 | ......... 4,447,421 | oo XX | s 3,182,984 | ........ 4,025,040 | ... (842,056) | ..vvvevevrirnrin | v | e (842,056) | ...oovverrireeis | i 3,182,984 | ...coovviiinnns ..1,264,437 |..1,264,437 |....122,760 |...... XXXeoo | Lo
718546 10 4 |PHILLIPS B6.........coovvereerriernerierieseneessnissesienins | coeee 08/27/2012| State Street Bank...........c.ovcerees | vevvrns 4,042.000 | ..ccooeeene 166,687 51,663 [V [T ISV 51,663 | ..ovvoerirerne [ e 115,024 | ..... 115,024 | ..........808 | ...... XXX | Lo
74251V 10 2| PRINCIPAL FINANCIAL GRO... N 08/27/2012| State Street Bank...........ccccovvvers | ovenee 13,500.000 | ............ 366,509 | ..ooooeee XXX eiiie | e 335,694 332,100 3,594 | e | e 3,594 | . [ 0 .335,694 | | 130,815 | L 30,815 | .......4,860 |...... XXX [Levienae
742718 10 9|PROCTER & GAMBLE CO......ccoovvumirreriererneerininnees | ceeee 08/27/2012| State Street Bank... 22,370.000 ..1,501,937 1,308,562 1,492,303 | ..... (183,740) (183,740) | covvvvvverrens | 001,308,562 | oo [..193,375 | ..o 193,375 | ......36,888 |...... XXX...
743263 10 5|PROGRESS ENERGY INC... I 07/03/2012| Tax Free Exchange..........coorvue | oveaee 17,800.000 | ............ 660,603 | ..o XXX | i 660,603 ....997,156 | ..... (336,554) (336,554) 0f...26682 |.... XXX..
74340W 10 3|PROLOGIS INC....coovvrimrireirerinriserieeiseisseeissinnees | eeee 08/27/2012| State Street Bank...........ccccovveees | covenas 24,884.000 | ............ 837,656 | ..oooeee XXX oiiis | e 608,450 | ............ 711,434 | ... (102,984) | ..cvovvevcervrins | eevrneereriseinee | cvvenne (102,984) | ...oovvvvrrieren | e 608,450 | ...ooovrrrerins [ eenad 229,207 |..... 229,207 | .....13,935 |...... XXX | Lo
744573 10 6 |PUBLIC SERVICE ENTERPRI.......cooovevimrerneriirinins | e 08/27/2012| State Street Bank............ccccvvveees | covvene 14,700.000 | ............ 471,470 | oo XXX | s 431,708 | ............ 485,247 | ....... (53,539) [ ..ovvvveerrirenen | vevererirneiiierins | i (53,539) [ .oveveerrrrinns | v 431,708 | ..o | s 39,762 | ...... 39,762 | ......10,437 | ... XXXeoo | Lo
74733V 10 0|QEP RESOURCES INC......cocovverrriiireriseirecrierines | eeee 08/27/2012| State Street Bank...........ccccovvevees | coveene 10,400.000 | ............ 299,132 | .ooveeeee XXX | i 283,936 | ..oocrenee 304,720 | ....... (20,784) [ ..o | eevrnriseiiniins | v (20,784) | ..o | v 283,936 | ..oocvverrerns | e 15,195 | ...... 15,195 | ...cco..ucd 624 |..... XXXeoo | Lo
759509 10 2 |RELIANCE STEEL & ALUMIN......ccovvvmerierirriirirnens | e 08/27/2012| State Street Bank...........cccovcereee | vevvrns 2,900.000 151,667 ..139,843 | .......... 141,201 | ......... (1,358) ...(1,358) 139,843 | e | e 11,824 | ... 11,824 | ........ 1,595 |...... XXXt | Lo
772739 20 7 |ROCK-TENN CO.....ovvrvrrirrirrineineiinsiiesiseeessninees | ceeee 08/27/2012| State Street Bank... ....11,500.000 75,314 738,864 | oo | 26,011 | ... 26,011 | ........ 6,900 |...... XXXeoo | Lo
774341 10 1|ROCKWELL COLLINS INC.......ovvrverrmrrrerirererscernnns | e 08/27/2012| State Street Bank...........ccovevrees | vevvrns 9,100.000 | ..ovvvnees 449,822 | ..ot XXX s | s 444933 | ...........503,867 | ....... (58,934) [ ..ovvvrvrreirenen | vevrreirnerisenins [ v (58,934) | ..ovevecerrinns | e 444,933 | ..o | e 4,889 | ... 4,889 | ... 7,644 ... XXX | Lo
776696 10 6 |ROPER INDUSTRIES INC......ooovvrvrrernrireiersninnins | e 08/27/2012| State Street Bank...........cccovvvers | overns 6,500.000 | ............ 676,097 | oo e XXX | i 327471 | oo 564,655 | ..... (237,184) | covovveverrires | vrrvereriseirsnns [ s (237,184) | oo [ e 327471 | | 348,627 |..... 348,627 | ........ 2,681 |...... XXX [Leviiea
779376 10 2|ROVI CORP.....cooririreeieiseieeiseisesiensseissensnnes | eees 08/27/2012| State Street Bank...........ccccevveees | coveeas 20,200.000 | ............. 296,871 | .overeeee XXX | s 511,910 | cooverenee 496,516 | ........ 15,394 [ .o | e | e 15,394 [ .o | v 511,910 [ .o .(215,039) | ...(215,039) [ ..oovvrrirrrrins [ o XXX | Lo
786514 20 8| SAFEWAY INC.....ccoovriririiriirinrirenieniesiesissseienes | e 08/27/2012| State Street Bank 22,900.000 353,994 | ..o XXX [ i 464,130 | ............ 481,816 | ....... (17,686) [ ..o | vevrerirneiivenins | v (17,686) | ..oveveverrrinns | e 464,130 | .ooverierirnns ...(110,136) | ...(110,136) | ...... 10,649 |...... XXXeoo | Lo
803111 10 3| SARALEE CORP e 07/01/2012| State Street Bank . e e XXX | i 0 . 10,488 |...... XXX | Lo
806407 10 2 |HENRY SCHEIN INC v [ 08/27/2012| State Street Bank...........cc.covcwveee | vevvreens 5,600.000 | ...covvnees 426,813 | ..cooeeee XXX | s 302,964 | ............ 360,808 | ....... (57,844) [ ... | eevrernniverens | eeeeenn(57,844) | oo | v, 302,964 |...cocovrivernns [....123,849 | ... 123,849 | .o | e XXXt | Lo
806882 10 6 |SCHNITZER STEEL INDS IN......ccoovrvrrirerirncririeinens | e 08/27/2012| State Street Bank...........cccccovveees | ceveene 14,000.000 | ............ 407,846 | ..coooeee. XXX | s 591,770 591,920 ((110) ) SRR UUIRRIRORS IO [GE10) ) RN ISR 591,770 ..(183,924) | ........ 5488 | ... XXXt | Lo
811065 10 1|SCRIPPS NETWORKS INTERA........ccovvummrimrrrerins | e 08/27/2012| State Street Bank............covceriee | vevvrens 1,500.000 | ..oovruvrenns 88,394 56,800 63,630 | ......... (6,830) | cvvveverrcerrernnes [ e | e (G110 N ISR 56,800 | ..ocrrererveens | 231,594 | i 31,594 | ... 360 ... XXXeoo | Lo
835495 10 2| SONOCO PRODUCTS CO....coeveveerrerrrereireirisiens | e 08/28/2012| State Street Bank............c.ccceereees | veverenes 8,600.000 | ............ 262,499 | .o XXX | e 234,636 | ............ 283,456 | ....... (48,820) [ ...oovvvreervnis [ e [ v (48,820) [ ..o | v 234,636 |...ccccoovrerenns | 227,863 | ... 27,863 | .......7,654 |...... XXX.oo [Levine
844741 10 8| SOUTHWEST AIRLINES.........coovvmerimrerenrcrinrinenes | eene 08/27/2012| State Street Bank...........coccvvveees | coveend 50,800.000 | ...ccovner 461,548 | ..ot XXX | s 419,506 | ............ 434,848 | ....... (15,342) [ ..ovvvceveinennn | cerrveineriinrins | v (15,342) [ overcereriens | e 419,506 | ..covvverririnns | 42,042 | o 42,042 | ... 1473 |...... XXXeoo | Lo
845467 10 9 |SOUTHWESTERN ENERGY CO.. N 08/27/2012| State Street Bank...........ccccovvvers | oveeee 12,400.000 | ............ 397,751 | .o XXX | 0. 559,012 1 ........396,056 | ... 162,956 | ..vevvrevvcivinis [ e | e 162,956 (161,261) [ s | e XXX [Leviiea
857477 10 3| STATE STREET CORP e 08/27/2012| State Street Bank 22,200.000 915,099 [
858119 10 O |STEELDYNAMICS INC......ccovvvrrreririerirenienirnceinnes | e 08/27/2012| State Street Bank...........coccovveeees | voveene 15,500.000 | .....coeoue 191,038 | .coovveee XKX s | e 213,390 203,825 | .0eiern9,865 | v [ e | 9,565 [ [ 213,390 [
871503 10 8| SYMANTEC CORP.......cooouririirieineiieriesirerienines | eeee 08/27/2012| State Street Bank...........cccccovveeees | coveeas 21,100.000 | .....ccceeee 373,143 | e XKX i [ i 362,639 330,215 | 1032424 | oo [ | 32,824 | s [ 362,639 [
871829 10 7|SYSCO CORP.....ccovvvreirerrcrierrerieriseersensessnnnes | eene 08/27/2012| State Street Bank...........cocceveeeees | cvveens 28,600.000 | ............ 870,256 | .....coooe. XXXoiirs | o 750,390 | ...ocvenee 838,838 | .......(88,448) | ....oovvvvrercens [ e | e (88,448) | oo [ s 750,390 [
87612E 10 6| TARGET CORPORATION........coovuriimrirerirreiseirenens | cenee 08/27/2012| State Street Bank............cc.ccvveeees | coveeas 25,000.000 | ........ 1,585,849 .1,280,500 1,228,625 |.... [
878237 10 6| TECH DATA CORP.......ovvvrrerrereriseierierieeensensnns | eeee 08/27/2012| State Street Bank... .(5,726)
879433 82 9| TELEPHONE & DATA SYSTEM......ccovvvvrrvrrrvirvrrenns | e 08/27/2012| State Street Bank...
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88162F 10 5| TETRA TECHNOLOGIES.. . 07/27/2012| Class Action Litigation . .183 0 . 183 | e 183 [ [ XXX...
883203 10 1| TEXTRON INC...ooooiiriiiiciieiieeireeiseise i | eeee 08/27/2012| State Street Bank...........cccccovveeees | coveene 13,100.000 | .....c.ee 347,374 ..240,944 | ... 242,219 | ......... (1,275) | cooveverneenneinnes [ | e ((V24) ] R S 240,944 | .o [ 106,430 |..... 106,430 | ..........786 | ...... XXX...
88579Y 10 1 |3M CO.uiirreicirciieereeieeieeseessssess e eeessessnnes | eees 08/27/2012| State Street Bank...........coccevvveves | coveens 31,800.000 | ......... 2,945,921 | ..ocovnneee XXXeovver | v 2,418,863 | ......... 2,599,014 | ... (180,151) | ovvvvevercerreens | eevrerrenirseeinee | vvenne (180,151) | vvvvvercerrees | v 2,418,863 | .cooovvvrrreres | e 527,058 |..... 527,058 | ......56,286 |...... XXXeoo | Lo
891027 10 4| TORCHMARK CORP........cccovvuirmrieirernrieererisninnenns | e 08/27/2012| State Street Bank...........cccovvveers | overees 6,750.000 | ............ 344,841 | ............ ) 0,9 R IR 182,291 | oo 292,883 | ..... (110,592) | ovoovvvvverrires | vvrerrerrsvirsnes | ervees (110,592) | cvvvvvevvvvvrens | vrvrvirinnne 182,291 | .o | e 162,550 |..... 162,550 | .......2,835 |..... XXX [Lovieae
896945 20 1| TRIPADVISOR INC......cconirrmerirrrrerierirseenserissiinennns | eene 08/27/2012| State Street Bank...........coccvveenes | oveereens 100.000 | cooovvvnrrnnee 3413 | XXX.ooone . 2,427 2,521 (94) [ e | e [ e (L)) P—— . 2,427 986 986 [ ..overceririns [ e XXXeoo | Lo
902973 30 4 |USBANCORP.......ccovvireiiirinirirerierieeesesissiaenes | e 08/27/2012| State Street Bank...........cccccovveees | covvene 18,900.000 | ............ 627,555 |............ ). 9.0 TN ISP 277,010 | cooverenen 511,245 | ..... (234,235) | ..o | e | e (VRZVX5) ) IR [ 277,010 | oo [ 350,544 |..... 350,544 | ....... 9,734 |...... XXXt | Lo
903236 10 7 |URS CORP.......ceourirriririncireeiseisessesiesesennnns | eeee 08/27/2012| State Street Bank...........cc.covceveee | cevernees 7,800.000 | ..ovevnee 290,544 | ..ot XXX | s 306,979 273,936 33,043 | o [ | e 33,043 | oo | s 306,979 | .oovvvrrrerrne | e (16,435) | ... (16,435) | ........ 3,120 |...... XXX | Lo
911312 10 6 |UNITED PARCEL SERVICE I......cccvivervrrvrinrrrenns | e 08/27/2012| State Street Bank...........coccevveeves | covvene 10,200.000 | ............ 768,007 | ..oovveeere XXX [ i 552,771 | vovoverere 746,538 | ... (193,767) | e | eevrrerrenineines | v (193,767) | ccvvoevrerereres | e 552,771 | oo [ 215,236 |..... 215,236 [
91324P 10 2 |UNITEDHEALTH GRP INC......ccoovvvvrrirrrimrinerirnriraes | eeee 08/27/2012| State Street Bank...........cccccovveeees | coveeae 14,154.000 | ............ 773,153 | oo XXX [ i 367,721 | oo 717,325 | ... (349,604) | ..o | e | e (349,604) | ...oocvvvrieres | e 367,721 | oo, [
913903 10 0 |UNIVERSAL HEALTH SERVIC.......ccccovvvmevrreririrennns | e 08/27/2012| State Street Bank... ...7,800.000 ....310,886 ...222,301 ..303,108 | ....... (80,807) | .. (80,807)| ... ..222,301
917047 10 2|URBAN OUTFITTERS INC......ccovvvrvrvrirervrrcirernninns | e 08/27/2012| State Street Banl ,700.000 ..239,772 41,903 .41,903
92343V 10 4 |VERIZON COMMUNICATIONS........cccommvemmrrrmrrneres | rene 08/27/2012| State Street Bank... .11,950.000 479,434 | ..... (113,302) | .ovvvevereerveins | eevreereniseennes | v (113,302) e 144,197 | ..... 144,197
92532F 10 0| VERTEX PHARMACEUTICALS........cccovvvrvrmrrerrnrnns | verne 08/27/2012| State Street Bank...........cccovvveers | rverees 2,300.000 | ..ccovvuneen 123,956 84,433 76,383 8,050 | ..o | v | e 8,050 |.coviiiriinnn . 84,433 39,523 | ...... 39,523
929160 10 9| VULCAN MATERIALS CO....ccevorrvrrrerireereeisrisenns | ceeee 08/27/2012| State Street Bank...........cc.covceneee | cererens 9,000.000 | ..ovvvnees 362,944 | ..o XXX | i 407,165 354,150 53,015 | coveverrrerineene | eevreriineineiinee | e 53,015 [ oo [ e 407,165 | oo | e (44,221) | ..... (44,221)
931142 10 3 |WAL-MART STORES INC......cocvrvvrrrrerierieriririrnnns | e 08/27/2012| State Street Bank............ccccvvveees | covvene 14,400.000 | ......... 1,045,490 | .....cce.. XXXoviri | vrvierinn 716,780 | ...ocvevee 860,544 | ..... (143,764) | ..o | s | e (143,764) | ...ooovvvvrreren | e 716,780 | ..ovvecrrerns [ oo 328,710 |..... 328,710
931422 10 9| WALGREEN CO....covvvrmiinrireiieieeeiieniesiseessesineens | eeee 08/27/2012| State Street Bank...........ccccovveeees | coveeas 33,400.000 | ......... 1,190,613 | ...coonvcv. XXXeooooee | v 1,283,635 | ......... 1,104,204 | ...... 179,431 | oo e | s 179,431 | o | v 1,283,635 [ ..ovevcerevinnns | e (93,022) | ..... (93,022)
939640 10 8| WASHINGTON POST CLASS B.......coevevivrriririrenes | e 08/27/2012| State Street Bank 600.000 209,621 | ..covveneee XXX ovver | s 196,182 | ..oovvevee 226,086 | ....... (29,904) [ ...vvvvcverrieren | e | e (29,904) | ..o | v 196,182 | .evovvvvcrvenes | e 13,439 | ... 13,439
94106L 10 9| WASTE MANAGEMENT INC......cooovrrimiinnrireriecians | eene 08/27/2012| State Street Bank 25,300.000 863,214 |............ D 0.0, S IS 769,955 | ... 827,563 | ....... (57,608) [ ... | e | v (Y01 N I 769,955 | ..oovvvcrerirns | v 93,259 | ...... 93,259
941848 10 3 |WATERS CORP......oovvvierirrerceiiriserienireseseeneninnees | e 08/27/2012| State Street Bank...........cccovcvries | vever 6,300.000 | ..oovvvnees 491,609 |............ XXXovver | s 363,576 | ..o 466,515 | ..... (102,939) | ..vevvercerieins | eevrverrerineeines | cvvenne (102,939) | vvovvvrerireces | e 363,576 | ..ovvrerirerins [ e 128,033 |..... 128,033
94770V 10 2| WEBMD HEALTH CORP.........cecovurvrrriireiniriinniinins | e 08/27/2012| State Street Bank... ...4,444.000 .166,872 | ....... (16,213) [ vvvervvreriins | 20000.36,982 | oo (53,195) [ ovvverervrrne | e 113,678 [ v | e (48,188) | ..... (48,188) | ..
959802 10 9| WESTERN UNION CO.. .| 08/27/2012| State Street Ban .48,400.000 ..883,784 64,895) | .. (64,895) 25,222 25,222
962166 10 4 | WEYERHAEUSER CO.. e 08/27/2012| State Street Bank... ....22,648.000 422,838 | ..... (115,081) | ovevvercrrinis | v | v (115,061)] ... e 248,842 |..... 248,842
966387 10 2| WHITING PETROLEUM CORP..........covvvmrvrnirrrrinies | e 08/27/2012| State Street Bank...........cc.cooceeveee | voverns 9,400.000 | ..ovvvnees 421,402 | .o XXX | 0000 273,986 | oo 438,886 | ..... (164,900) | ..cvvvevereerreins | eeereenrineiseiies | e (164,900) | ..vovvvrviriens | vereerenni 273,986 | oo [ e 147,416 |..... 147,416
984332 10 6| YAHOO! INC......ooovvvrircririrriierisnrinerieneesesssiienes | e 08/27/2012| State Street Bank...........ccccccvvveees | cevveae 23,800.000 | ............. 352,829 |..coovunee )90 TN IS 374,464 | ... 383,894 | ......... (9,430) | cvvvvvreriirines [ v | e (9,430) [ cvvvvverrerveres [ e 374,464 | ..o | e (21,635)| ... (21,635)
98956P 10 2 |ZIMMER HOLDINGS INC......ccoovvemrirnrrierirneirnsrinnins | e 08/27/2012| State Street Bank...........cccccovveees | ceveene 15,500.000 | ............ 947,466 | ........... D 0.0, S IS 812,087 | ..oovevene 828,010 | ....... (15,923) [ ..ovvvecevveineien | eevrrneineiinriins | v (15,923) | .vovrereriens | v 812,087 | oo [ 135,379 |..... 135,379
000886 28 3 |ROYAL CARIBBEAN CRUISES........c.ccooonivemrinnninns F...|08/27/2012| State Street Bank...........ccoccvveeres | wovevenns 8,800.000 | ...ccvvnee 229,429 |............ XXX ovver | s 324,143 | ............ 217,976 | ...... 106,167 | evvveveerierins [ e | s 106,167 | evouvvvervenes | e 324,143 | s | e (94,713) | ..... (94,713)
003883 83 2 |WEATHERFORD INTLLTD....ccormrerrrrrererieirirrirennns F...| 08/27/2012| State Street Bank...........c.cccoereers | cvvena 41,300.000 | ....coeco.. 525,366 |............ XXXeooor | v 592,316 | ... 604,632 | ....... (12,318) [ ..o [ erervereiiniiens [ v (P10 [ I 592,316 [ .covoverereen | o (66,951) | ..... (66,951)
00B40K 91  5|COOPER INDUSTRIED PLC......cccosevrrrererrrirrnriens F...|08/27/2012| State Street Bank..........cccccvvevrns | wovvrenns 8,300.000 | ..ovvvnee 616,851 [ ...coovnee. XXX | e 487,373 | .o 449,445 | ........ 37,928 | ..o [ | e 37,928 | oo | 887,373 | s [ 129,478 |..... 129,478
00B4VL R1 9|ENSCOPLC... F...| 08/27/2012| State Street Bank...........cccovvveres | vrvrrnrad 9,300.000 | ............ 530,123 | .o XXX | e 392,181 | 436,356 | ....... (44,175) [ oo [ | s (44,175) [ ovovervriens | e 392,181 | s | 137,941 | ... 137,941
05946K 10 1|BANCO BILBAO VIZCAYA AD.......occoeerrrirnerrerinnns F...| 08/27/2012| State Street Bank... ....31,700.000 271,669 25,953 25,953 | coveovnreinnni | errreennnn297,622 | o | (67,298) | ..... (67,298)
143658 30 0|CARNIVAL CORP. F...|08/27/2012| State Street Banl .24,900.000 ..812,736 (87,050) 117,507 |..... 117,507
404280 40 6 [HSBC HOLDINGS PLC.......coonvverrirrrinrirerireeireenns F...| 08/27/2012| State Street Bank... . 901.000 | . . . . 133,038 | oiieer(3,883) | s [ e [ s (3,883) | cvovvvreeeeins [ e 29,155 [ s | s 10,506 | ...... 10,506
806857 10 8| SCHLUMBERGER LTD........ccocvomrvririrrernenisirieniens F...|08/27/2012| State Street Bank............cccoverees | coveead 60,500.000 | ......... 4,542,807 |..ccconnee XXX oo | s 3,876,344 | ......... 4,132,755 (256,411) | covvoereerrenrs | 20000 3,876,344 | oo | 666,463 |..... 666,463
G05384 10  5|ASPEN INSURANCE HLDGS.........ccoovvemrriniirriinnns F...| 08/27/2012| State Street Bank............cc.coueeees | covenae 12,200.000 | ............ 350,958 |..covvnne D 0.0, S IS 310,567 | ..oocvenee 323,300 | .00 eee(12,733) | oo [ e | ceviens (12,733) [ ovveevevrenne | erreeneeee 310,567 | oo | s 40,391 | ...... 40,391
G16962 10 5|BUNGE LTD....ccvtvureereririrenieniseiseeiessiesseneseenns F...|08/27/2012| State Street Bank..........ccccveeerns | wovvrvns 7,900.000 | ..ovvernees 508,689 |............ XXXovoer | s 456,704 | ............ 451,880 | coooernd824 | oo [ | e 4824 | oo | e 856,704 | s | 51,986 | ...... 51,986
G3223R 10 8|EVEREST RE GROUP LTD......cccovvrvirrirerinrirerenrnes F...| 08/27/2012| State Street Bank..........cccovvveres | vrvrverad 2,600.000 | ............ 268,767 |...cccvvnen XXX vvee | v 225,044 218,634 | ..ot 8,410 | oo | e | e 6,410 | .oovivieeiiiis | 225,044 | i | 43,723 | ...... 43,723
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G491BT 10 8 |INVESCOLTD F...|08/27/2012| State Street Bank... .| +.....17,200.000 | . ...407,196 .379,231 ..345,548 33,683 |... 379,231 | e | 200 27,965 | ......27,965 | ........ 8,041
G54050 10 2|LAZARDLTD CLA....ccccomiimreirernrrineirenns F...| 08/27/2012| State Street Bank... ...9,500.000 | ............270,863 |... . ..271,382 248,045 23337 |.... 271,382 | o | (519 | e (B19) | e 5,320
G6359F 10 3 |NABORS INDUSTRIES LTD.......ccovuvrrrerirrerinineninns F...|08/27/2012| State Street Bank............cccovevees | coveene 18,900.000 | ............ 288,200 404,133 | ...ccoonee 327,726 | ..o TB,A07 | o | e | e 76,407 | oo | e 404,133 | .o | (115,933) ] ...(115,933) | oo [
071813 10 9 |BAXTER INTERNATIONAL IN......ccovvrvrermriirirnnrens [ e 07/30/12012| Beck Mack OlVET..........cccovvrver | woverees 8,100.000 | ............ 477,965 |..cooovvnen XXX vvn | v 397,337 | oo 400,788 | oooveeed(3,451) | o [ e [ s (3,451) | covverererrvenes | ervrrirenins 397,337 [.covivivvieen | ......80,629 | ......80,629 | ........ 8,141 [ I
364760 10 8| GAP INC....coooveeereireierierieeesensssissensessesiennes | eees 09/07/2012| Beck Mack OliVer..........cccvvvwrne | wevee 128,150.000 | ......... 4,253,901 | .oovreee XKX s | i 2,372,479 | ......... 2,244,550 | .00 is(2,510) [ oo e | e (2,510) | coovevererrieies | e 2,372,479 | oo, 1,881,421 |..11,881,421 | ...... 45,650 [
726505 10 0 |PLAINS EXPLORATION & PR......coorverriiineiirenis | e 07/30/2012| Beck Mack OliVer.........ccccvevins | vevvrens 7,750.000 | ..oovvvnees 319,433 | .o XXX [ i 243,610 | ...ccoenee 284,580 | .....(40,970) | c.oooverriririrnns [ | e (40,970) | ..ovevevvrrrinns | e 243,610 | .covrvcrrerns | e 75823 | ... 75,823 | .o [
003334 73 7|NOBLE CORP.......oeevririeriiierneineinesiesisessesisseenns F...|08/17/2012| Beck Mack OlVer..........ccocermuvers | covenne 79,750.000 | ......... 2,964,196 | ..ooeeee XXX | i 2,653,557 | ......... 2,410,045 | ... 243512 | .o | e | e 243512 [ oo | e 2,653,557 | .oovvrrcrierins [ e 310,639 |..... 310,639 | ...... 27,389 [
03524A 10 8| ANHEUSER-BUSCH INBEV SP.......cccccovvemrenirinninns F...|08/03/2012| Beck Mack OlVer..........ccocevvvees | ovvene 24,450.000 | ......... 1,981,865 [ ...cooeeee. XXXerirs | e 1,464,455 | ......... 1,491,206 | ....... (26,751) [ .oovvrrcevrrerenen | vevrerernerinerins | v (26,751) | cvereverceriens | o 1,464,455 | ....ovvevvrenns | e 517,410 |..... 517,410 | ...... 37,171 [
806857 10 8| SCHLUMBERGER LTD........ccoovimiinriiirissiiasiisniis F...|08/17/2012| Beck Mack OlVer........ccocrvivrs | covenas 39,170.000 | ......... 2,823,359 | oo XX | i 2,745449 | ......... 2,675,703 | ....... 69,746 | ..ooovioviniiinns [ | v 69,746 | .o [ e 2,745,449 | .o | e, 77,910 | ... 77910 | ...... 27,294 | I
9099999. Total - COMMON Stocks - INAUSHHIAl & MISCEIANEOUS. ............vve.eveeeeeeeeeseeeseeeeeeeeeeeeseeeseseeeeeseeeeseeesseseseeeseeeseseeseeeeseeeessennsens | oo 122,062,315 | .o XXX | e 104,713,386 | ..... 111,678,338 | ..(6,499,258) ....1,462,935 | ...(7,962,193) | .oocoevnnn0 | 104,713,386 17,348,933 [ 17,348,933 |..1,931,440 XXX
9799997 Total - Common Stocks - Part 4 .....122,062,315 .....104,713,386 | ..... 111,678,338 | ..(6,499,258) | . ...1,462,935 | ....(7,962,193) 104,713,386 17,348,933 | 17,348,933 |..1,931,440 XXX
9799999. TOtal = COMMON SOCKS. ... reeteseess e ers et | eone 122,062,315 | .o XXX | e 104,713,386 | ..... 111,678,338 | ..(6,499,258) ....1,462,935 | ...(7,962,193)| .cooooen0 | 104,713,386 17,348,933 [ 17,348,933 |..1,931,440 XXX
9899999. Total - Preferred and COMMON SHOCKS. ....v.vuuiiuriririiiiisisiers st es st enssnsesssanes | aneee 122,062,315 | ..o XXX | e 104,713,386 | ..... 111,678,338 | ..(6,499,258) [ ....ccvevnnnnnd 0]...1,462,935 | ...(7,962,193) | ..cccorvrnnn 0 ... 104,713,386 | ..oovevevenn 0 [17,348,933 [17,348,933 |..1,931,440 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cveurirmrrimriseiireisersesessessseisessssssss st sess s ssesssssss s ssssssssssssens | seees 321,550,987 | ..cocoee XXX oviren | o 298,982,630 | ..... 258,546,221 | ..(6,457,965)| ..... (363,768) | ....1,462,935 | ....(8,284,668) | ............... 0. 299,648,574 | ..coovvvennc 021,902,417 | 21,902,417 |..5,461,169 XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



Statement for September 30, 2012 of e PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10



Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
CANADIAN IMPERIAL BANK........cvcorrnrrerrnerresnenrennes NORTH YORK, ONTARIO, CN.....cvvvvvvee | covrrrermnneriiins [ rovnnmrriniinnennens [ crennmnresmssssesssssseenns | cersnssesmsssssessssssesnns | osseseeens 1,633,268 | ...oooee. 1,919,569 | .oooevrnenr 1,841,611 | XXX..
CITIBANK NEW YORK, NY 9,359,340 8,717,816 9,199,674 | XXX..
HUNTINGTON NATIONAL BANK........vvevrmmrreerierreriane CLEVELAND, OH 5,162,568 2,062,697 | .oovvvernns 4,002,941 | XXX..
JP MORGAN CHASE CLEVELAND, OH 3,466,039 | ............ 4.504,162 | ...ccoeees 1,907,331 | XXX..
WELLS FARGO TAMPA, FL 170,489 238,252 87,965 | XXX..
PNC BANK. CLEVELAND, OH....oocvvverrreienreriirenes | cevveienesniniens | covseessssssessesnns | eonmeessssssesssssssesssssnns | soeesssssnessssssneesssssnns | coneeres 125,000,000 | ........ 125,000,000 | ........ 125,000,000 | XXX..
PNC BANK. CLEVELAND, OH (9,907,795) | ......... (11,019,160) | ......vc... (9,942,544) | XXX..
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories. ............ovriniinieisieiniinnes XXX [ XXX 90,671 88,394 88,394 | XXX..
0199999. Total Open Depositorie XXX 0 0 ...134,974,580 | ........ 131,511,730 | ........ 132,185,372 | XXX..
0399999. Total Cash on Deposit.. XXX 0 0 ...134,974,580 | ........ 131,511,730 | ........ 132,185,372 | XXX..
0599999. Total Cash XXX 0 0. 134,974,580 | ........ 131,511,730 | ........ 132,185,372 | XXX..

QE11
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Statement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COM PANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

ABBOTT LABORATORIES.......couvuuiiutitaeitneiseiseesseesssesss s s st £s 4885184828888 E bbbkttt | eenisaeenas 08/31/2012 10/02/2012 | ovvoreeieieeeieeee et 27,999,923 | ..oovoirieiierieeiinni 2,411
BANK NOVA SCOTIA. ...ttt st ses st | Ceenirenes 09/20/2012 10/22/2012 44,997,375 1,375
CHEVRON CORP......ouuituitiiaetsesiseses s siss s bbb a8 8888588888818 b8 £ h bbbttt | oeeiseenas 09/26/2012 11/13/2012 99,988,055 1,389
WALT DISNEY COMPANY ......cooutiuuiimmirmmertsereseessesssesssesssessse et essss s s ss st s 8481888484888 b bbb | renisanenas 09/25/2012 10/24/2012 74,995,208 1,250
WAL-MART STORES INC......ccouiiuitueitneiiseiseisssaesesss st ess s sese s8££ 188888888888kt enina| eeeiseenas 09/27/2012 10/31/2012 19,898,342 221
BARCLAY'S CAPITAL ..ttt st s8££ f £ EEE8EEE R L1 E 0Lt RR...... 09/28/2012 10/01/2012 | oo s 355,000,000 | ..o 5,029 | it e
3299999. Industrial and Miscellaneous (Unaffiliated) - ISSUBT OBIIGALIONS. ... ittt stk €Lk f b E e f Lkttt | eheebs st et bbbt 622,878,903 5,029 6,646
3899999. Total - Industrial and MiSCEIIANEOUS (UNGFIAEEH)...........evu ettt ettt es sttt ettt ees e eeeseeeseeseeeeseseeseesee e eesee et eeseeseEeeeeEeeseesee et eeseesessesessesessese | £1ekesessessessesassessesanssssessessesansessessnssesessessesansessessssnsesses | fessessessessssassessessnsnssassessesansassessnsassessessnsanes 622,878,903 5,029 6,646
Total Bonds

7799999, SUDEOLAIS = ISSUBT OBIIGALIONS. ... rteresererseesseresseesseesseee et eee s es e £ 888888814848 £LE 48448484 £E 4L E £ E £ 18 E bR EEeEE e £heEbeeE e bbbt s 622,878,903 | ....ccoovenene 5,029 6,646
8399999, SUDOLAIS = BOMAS... ...ttt E e dbedb et s 622,878,903 | .....coooeeen. 5,029 6,646
8699999. Total - Cash EQUIVAIBNES..........c.crerurereiierieeiieeiesise e s TN 622,878,903 | ........uc.... 5,029 6,646




Supplement for September 30, 2012 of the P ROG RESS IVE CAS UALTY I N S U RAN C E COM PANY

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

SUPA1, SUPA2, SUPA3



Supplement for September 30, 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

Designate the type of health care
providers reported on this page.

Other Health Care Facilities

* 2 4 2 6 02 012 45540010 3 =

SUPPLEMENT "A" TO SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocvivierernae AL [ oo [ rrreieiesseiniiseenees | vnersssesesnsessssnsens | sresssssesessssesesnsnsens | eresssissessssesessssssesans | sessssessssssesessssesssins | sesssessssssesasssesessnnes | sesesessnesssinsesesassesas
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8.  Delaware......ccccccoeovvvrerrirnnnae
9.  District of Columbia
10.  Florida.......cccoovveveirirereienne.
11, GEOrgia. ...
12.  Hawaii....
13.
14.
15.
16.
17.
18.  Kentucky
19.  Louisiana...
20.  Maine.....oooververereierereerans
21, Maryland.......ccoovevreiennnnn.
22. Massachusetts
23, Michigan.......cccoovevevesreiienns
24, Minnesota.........cccovuvrirnriennes
25.  Mississippi
26.  Missouri.
27.  Montana
28. Nebraska...
29. Nevada
30. New Hampshire
31, New Jersey.......ooevveeeienns
32, New MeXiCO......ccoeovurrrrrnrnnn.
33.
34.
35.
36.
37.
38.
39.
40.
41,
42.
43
44,
45,
46.  Vermont
47, Virginia......oocveeveeeenereieenns
48.  Washington
49.  West Virginia..
50.  Wisconsin
51, Wyoming......coeneumerneeneinnenas
52.  American Samoa
53, GUAM...oeicceeeee s
54.  Puerto RiCO......ccvevirririrrennes
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada........ccccocovrrrrerrirennnnn.
58.  Aggregate Other Alien...
59.  TotalS....coereiererieiisisieiiisrienaas
B80T, e | et | et esesens | saesesessese s sesssssess | setessesissessesesessssans | setessesesstessessessntans | sesestessesesessessesesans | sereesessessessesensasteses | ersesssensenesessntenaes
5802.
5803.
5898. Summary of remaining write-ins fol
Line 58 from overflow page...... [ coeovvveeericnrieireend e, [0 [0 [0 (0 (0 [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 above)......ccccovees [cercerieirinrisriniieen oo, [ [0 [ I (O I [0 [ 0

SUPA4




Supplement for September 30, 2012 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

SUPA



Supplement for September 30, 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E COM PANY

* 2 4 2 6 02 0125050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended September 30, 2012

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

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

1. Monoline Policies

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1
2.2

2.3
for D&O liability coverage in CMP packaged policies:

NAIC Company Code.....24260

COMPANY
provide the following:
1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................... (584,616)] .................5,521,036 | .................6,016,649

Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POLICY? .........ccevevevieeeieiciesies ettt nans

Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...veveceeeecceeee ettt bbbt bbb s bR st et s bbb s e s b2 s et b et b b s s b et s s s st st n bttt en s ba s

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

Yes[ ] No[X]

Yes[ ] No[X]

2.31 AMOUNE QUANETIEA: ...v.vevecveee ettt ettt st a e bbb s st s st b s st es s s s b e s s s s s b et ettt s s b e b s e s s b e s s e s R s et s bt et b s s bee b s e ss et es _Aetisbassessssntesssssstnsassesansans

2.32 Amount estimated USING reaSON@DIE ASSUMPLONS. .........cvururirrieririreiiersssiess s sseessesse st esssessesse st e st st st eesse s s ee s s s E e s s ee bR en e en s _ebiestsssssssestanssnsessensansnssas

24

If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP PACKAGEA POlICIES: ......v.uvurerurrirrerierieisesessiseisesssseseesssssssesessesssss e ssessssssssessesssnssessessesssssensnssessons _sssessassssssessassssssnssessanssnssnes

DIROFCR
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